
Natural Gas

June 15, 2006

Mr. Charles Terreni
Chief Clerk and Administrator
South Carolina Public Service Commission
P.O. Drawer 11649
Columbia. South ( arolina 29211

Re: Docket lxlo. 001-410-G. Order No. 2002-223

Dear Mr. Terreni:

Enclosed is Piedmont s quarterl& Customer Deferred Account (hedging activity) report,
Position Report and Mark to Market Report for the period ended March 31, 2006.

Il y«u have any questions. please do not hesitate to call.

Yours very truly.

Ann H. Boggs
Director —Gas Accounting

Enclosures

P. O. Box 33068
Charlotte, NC 28233

mlllllll .,e0m ,Natural Gas

June 15,2006

Mr. Charles Terreni

Chief Clerk and Administrator

South Carolina Public Service Commission

P.O. Drawer 11649

Columbia. Soulh Carolina 29211

Re: Docket No. 2001-410-(i. Order No. 2002-223

Dear Mr. Terreni

Enclosed is Piedmont's quarterly Customer Deferred Account (hedging activity) report,

Position Report and Mark to Market Report for the period ended March 31,2006.

If you have any questions, please do not hesitate to call.

Yours very truly.

Ann H. Boggs

Director- Gas Accounting

Enclosures
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Mark-to-Market Report
SC Hedglne Plan

Report Dab: 4/3/2006

SUMMARY Closed Positions - 1st Review Period

Closed Positions. 2nd Review Period

Closed Positions. 3rd Review Period

$949,450

$1,065,640

$851,680 $795,290 ($56,390)

$2,424,270 $1,474,820

$400,810 ($664,830)

Tool

Ortglml MMBtus
Trade Purchased
Dab Psr Month

Strttre/
Fated Pure hase
Pries Price

Original Tradel
Purchase Exphatton

Cost/Proceeds Data

Trade/
Expiration

Prhis

Net Value
Realhed Realized

Value Gain or Loss

May-05
Msy-05
May-05
Msy-05
May-05
May-05
May-05
May-05

Call (Exerased)
Futures K

Call (Exercised)
Futures K

Call (Exercised)
Futures K

Call
Call

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

11412005
412612005
21212005

4/26/2005
3/2/2005

412612005
11/3/2004
12/2/2004

70,000
70,000
60,000
60,000
60,000
60,000
60,000
60,000

$695

$700

$6 90

$8 10
$7 70

$0.245
$6.950
$0 255
$7 000
$0 295
$6 900
$0 294
$0 290

$17,150

$15,300

$17,700

$17,640
$17,400

4/26/2005
4/26/2005
4126/2005
4/26/2005
4/26/2005
4/26/2005
4/27/2005
412712005

$0.000
$7 120
$0.000
$7 120
$0.000
$7.120
$0 000
$0.000

$0
$11,900

$0
$7,200

$0
$13,200

$0
$0

($(7,(50)
$11,900

($15,300)
$7,200

($17,700)
$13,200

($17,640)
($17,400)

Jun-05
Jun-05
Jun-05
Jun-05
Jun-05

Call (Expired)
Call (Expired)
Call (Expired)
Call (Expired)
Call (Expired)

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

11/3/2004
1 2/2/2004
1/5/2005
2/2/2005
31212005

60,000 $8 25
60,000 $7 90
70,000 $7 05
60,000 $7 15
60,000 $7 20

$0 275
$0 290
$0 247
$0 298
$0 295

$16,500
$17,400
$17,290
$17,880
$17,700

5/25/2005
5/25/2005
5/25/2005
5/25/2005
512512005

$0 000
$0.000
$0.000
$0 000
$0.000

$0
$0
$0
$0
$0

($16,500)
($17,400)
($17,290)
($17,880)
($17,700)

Juf-05
Jul-05
Jul-05
Jul-05
Jul-05
Jul-05

Aug-05
Aug-05
Aug-05
Aug-05
Aug-05
Aug-05

Sap-O5
Sap-05
Sap-05
Sep-05
Sap-05
Sep-05
Sep-05
Sap-O5
Sap-05
Sap-05

Call (Exerased)
Futures K

Call (Expired)
Call (Expired)
Call (Expired)
Call (Expired)

Call (Exerased)
Futures K

Call (Expired)
Call (Expired)
Call (Expired)
Call (Expired)

Call (Exerased)
Futures K

Call (Exerased)
Futures K

Call (Exerased)
Futures K

Call (Exerased)
Futures K

Call (Exerosed)
Futures K

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

2/1/2005
612712005
1 1/3/2004
12/2/2004
11412005
3/2/2005

2/1 12005
712612005
1 1/3/2 004
12/2/2004
11712005
3/2/2005

111212004
8/25/2005
12/2/2004
8/25/2005
1/7/2005

8/25/2005
2/1/2005

812512005
3/2/2005

812512005

60,000
60,000
60,000
60,000
70,000
60,000

60,000
60,000
60,000
60,000
70,000
60,000

60 000
60,000
60,000
60,000
70,000
70,000
60,000
60,000
60,000
60,000

$6 90

$8 50
$7 90
$7 45
$7 55

$7 10

$8 85
$8 20
$8 00
$7 80

$8 85

$8.40

$7 45

$7 30

$805

$0 425
$6 900
$0 290
$0 298
$0.259
$0 290

$0 435
$7 100
$0 290
$0 298
$0 250
$0 295

$0 290
$8 850
$0 298
$8 400
$0 380
$7 450
$0.440
$7 300
$0.300
$8 050

$25,500

$17,400
$17,880
$18,130
$17,400

$26, 100

$17,400
$17,880
$17,500
$17,700

$17,400

$17,880

$26,600

$26,400

$18,000

6/24/2005
6/27/2005
612712005
612712005
612712005
6/27/2005

7/26/2005
712612005
712612005
712612005
7/26/2005
7/26/2005

8/25/2005
8/25/2005
8/25/2005
8/25/2005
8/25/2005
8/25/2005
8/25/2005
812512005
812512005
8/25/2005

$0 000
$7 138
$0 000
$0 000
$0.000
$0 000

$0 000
$7 425
$0.000
$0.000
$0.000
$0 000

$0 000
$9 792
$0 000
$9.792
$0 000
$9 792
$0.000
$9 792
$0.000
$9 792

$0
$14,280

$0
$0
$0
$0

$0
$19,500

$0
$0
$0
$0

$0
$56,520

$0
$83,520

$0
$163,940

$0
$149.520

$0
$104,520

($25,500)
$14,280

($17,400)
($17,880)
($18,130)
($17,400)

($26, 100)
$19,500

($17,400)
($17,880)
($17,500)
($17,7oa)

($17,400)
$56,520

($17,880)
$83,520

($26,600)
$163,940
($26,400)
$149,520
($18,000)
$104,520

Oct-05
Oct-05
Ocl-05
Oct-05
Oct-05
Oct-05
Oct-05
Oct-05
Oct-05

Call (Exerased)
Call (Exerased)
Call (Exerosed)
Call (Exerosed)
Ca/I (Exerased)

Sold Call (Exerosed)
Put (Expired)

Sold Call (Exercised)
Put (Expired)

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

1 1/412004
12/7/2004
1/7/2005
2/1/2005
3/2/2005

8/22/2005
8/22/2005
9/14/2005
9/14/2005

80,000
80,000
90,000
80,000
90,000

170,000
170,000
250,000
250,000

$9 10
$8 80
$7 80
$765
$8 50
$11 10
$865
$11 70
$10 60

$0 294
$0 298
$0.388
$0 435
$0 300
-$0 210
$0.180
-$0 190
$0 190

$23,520
$23,840
$34,920
$34,800
$27,000

$30,600

$47,500

912712005
912712005
9/27/2005
9/27/2005
912712005
9/27/2005
9/27/2005
912712005
912712005

$11 700
$11 700
$11 700
$11.100
$11.100
$0.000
$0.000
$0.000
$0 000

$208,000
$232,000
$351,000
$276,000
$234,000

$0
$0
$0
$0

$184,480
$208, 160
$316,080
$241,200
$207,000

$35,700
($30,600)
$47,500

($47,500)

Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05
Nov-05

Call (Exerased)
Futures K

Put (Expired)
Sold Call (Exerased)

Futures K
Call (Exerased)

Futures K

Call (Exerased)
Futures K

Put (Expired)
Sold Call (Exerased)

Futures K

Call (Exerased)
Futures K

Sold Call (Expired)
Call (Expired)

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

6/2/2005
10/26/2005
6/2/2005
61212005

1012612005
717/2005

1012612005
8/3/2005

1012612005
8/3/2005
8/3/2005

1 012612005
9/1/2005

10/26/2005
9/1/2005

1 01312005

90,000
90,000
90,000
90,000

-90,000
100,000
1 00,000
90,000
90,000
90,000
90,000

-90,000
90,000
90,000
90,000

100,000

$7 80

$600
$11.00

$8.55

$880

$7.15
$12 50

$13.55

$20 00
$14 75

$0.554
$7.800
-$0.160
-$0.090
$11 000
$0 620
$8 550
$0 860
$8 800
-$0 130
-$0 110
$12.500
$0.780
$13 550
-$0 150
$0 630

$49,860

itis.400i
its, taa',

$62,000

$77,400

i51' 100:
:,$R900'

$70,200

isi ":00
$63,000

1 0/26/2005
1012612005
10/26/2005
10/26/2005
1 012612005
1012612005
10/26/2005
1012612005
10/26/2005
10/26/2005
1012612005
10/26/2005
10/26/2005
1 0/26/2005
1 0/26/2005
1012612005

$0.000
$14 040
$0.000
$o.aoo
$14 040
$0.000
$14 040
$0 000
$14.040
$0.000
$0.000
$14.040
$0 000
$14 040
$0.000
$0 000

$0
$561,600

$0
$0

($273,600)
$0

$549,000
$0

$471,600
$0
$0

($138,600)
$0

$44, 100
$0
$0

($49,860}
$561,600

$14,400
$8,100

($273,600)
($62,000)
$549,aoo
($77,400)
$471,600
$11,700

$9,900
($138,600)

($70,200)
$44, 100
$13,500

($63,000}

Mark-to-Market Report

SC Hedging Plan

Report Date: 4/312006

[ SUMMARY: ] Closed Positions- 1st Review Period

Closed Positions - 2nd Review Period

Closed Positions - 3rd Review Period

$949,450

$1,065,640

$851,680

$2,424,270 $1,474,820

$400,810 ($664,830)

$795,290 ($56,390

Clmmd P_. Fourth _ Perk)d

Period Tool

Odginal MMBtus Strike/

Trade Pucohased Fixed Purchase

Countlrparty Date Per MonUt Prioe Price

Ori0krlal Trade/ Trade/

Pmhase _ F_xpiraffon

Data Prioe

May-05 Call (Exercised) NYMEX 1/4/2005

May-05 Futures K NYMEX 4/26/2005

May-05 Call (Exercised) NYMEX 21212005

M6y-05 Futures K NYMEX 412612005

May-O5 Call (Exercised) NYMEX 3/2/2005

May-05 Futures K NYMEX 4/26/2005

May-05 Call NYMEX 11/312004

May-05 Call NYMEX 1212/2004

Jun-05 Call (Expired) NYMEX 11/3/2004

Jun-05 Call (Expired) NYMEX 12/2/2004

Jun-05 Call (Expired) NYMEX 11512005

Jura05 Call (Expired) NYMEX 212/2005

Jun°05 Call (Expired) NYMEX 3/2/2005

JuF05 Call (Exercised) NYMEX 2/1/2005

Jui-05 Futures K NYMEX 612712005

Jul-05 Call (Expired) NYMEX 11/3/2004

Jul-05 Call (Expired) NYMEX 12/2/2004

Jul-05 Call (Expired) NYMEX 1/4/2005

Jul-05 Call (Expired) NYMEX 3/2/2005

Aug-05 Call (Exercised) NYMEX 211/2005

Aug-05 Futures K NYMEX 7/26/2005

Aug-05 Call (Expired) NYMEX 11/3/2004

Aug-05 Call (Expired) NYMEX 1212/2004

Aug-05 Call (Expered) NYMEX 1/7/2005

Aug-05 Call (Expired) NYMEX 3/2/2005

Sep-05 Call (Exerc=sed) NYMEX 11/2/2004

Sep-05 Futures K NYMEX 8/2512005

Sep-05 Call (Exercised) NYMEX 12/2/2004

Sep-05 Futures K NYME.X 812512005

Sep-05 Call (Exercised) NYMEX 1/7/2005

Sep-05 Futures K NYMEX 812512005

Sep-05 Call (Exercised) NYMEX 2/1/2005

Sep-05 Futures K NYMEX 812512005

Sep-05 Call (Exercised) NYMEX 3/2/2005

Sep-05 Futures K NYMEX 8/25/2005

Oct-05 Call (Exercised) NYMEX 11/4/2004

Oct-O5 Call (Exercised) NYMEX 121712004

Oct-05 Call (Exercised) NYMEX 1/7/2005

Oct.5 Call (Exercised) NYMEX 2/1/2005

Oct-05 Call (Exercised) NYMEX 3/2/2005

70,000 $6.95 $0.245 $17,150 412612005 $0.0(30

70,000 $6.950 * 412612005 $7.120

60,000 $700 $0.255 $15,300 412612005 $0.000

60,000 $7.000 * 4/26/2005 $7.120

60,000 $690 $0295 $17.700 4/26/2005 $0.009

60.000 $6900 * 4126/2005 $7.120

60,000 $8 10 $0 294 $17,640 4/27/2005 $0.000

60.000 $7 70 $0.290 $17,400 4/2712005 $0.000

60,000 $825 $0275 $16,500 512512005 $0000

60,000 $7.90 $0.290 $17,400 5/25/2005 $0.000

70.900 $7 05 $0 247 $17.290 5/25/2005 $0.000

60,000 $7 15 $0 298 $17,880 512512005 $6.000

60,000 $720 $0 295 $17,700 5/25/2005 $0.000

60,000 $690 $0 425 $25,500 6/2412005 $0000

60.000 $6.900 6/27/2005 $7.138

60,000 $8.50 $0.290 $17,400 612712005 $0.000

60,000 $7.90 $0298 $17,880 612712005 $0.000

70,000 $7.45 $0.259 $18,130 612712005 $0.000

60,000 $7 55 $0 290 $17.400 612712005 $9 000

80,000 $7 10 $0 435 $26,100 7/26/2005 $0 000

60,000 $7 100 7/26/2005 $7.425

60,000 $8 85 $0 290 $17,400 712612005 $0.900

60,000 $8.20 $0.298 $17,880 7/26/2005 $0.000

70,000 $8 00 $0 250 $17,500 7/26/2005 $0.000

60,000 $780 $0295 $17.700 712612005 $0000

60,000 $885 $0290 $17,400 812512005 $0.000

60,000 $8 850 8/25/2005 $9.792

60,000 $8.40 $0298 $17,880 8/25/2005 $0 000

60,000 $8400 8/25/2005 $9.792

70.000 $7 45 $0 380 $26,600 812512005 $0000

70,000 $7.450 812512005 $9792

60,000 $730 $0.440 $26,400 612512005 $0.000

60,000 $7300 8125/2005 $9.792

60.000 $8 05 $0.300 $18,000 8/25/2005 $0.000

60.000 $8 050 8/25/2005 $9.792

80,000 $9 10 $0 294 $23,520 912712005 $11 700

80,000 $8 80 $0298 $23,840 9/27/2005 $11 700

90,000 $7 80 $0.388 $34,920 912712005 $11.700

80,000 $765 $0.435 $34,800 9/27/2005 $11.100

90,000 $8.50 $0.300 $27,000 912712005 $11.100

Oct-05

Oct-O5

Oct.)5

Oct-05

Nov-05

NOV-05

Nov-05

Nov-05

Nov-05

NOv-05

NOv-05

NOV-05

NOV-05

Nov-05

NOV-05

Nov-05

NOV-05

NOV-05

Nov-05

NOV-05

Sold Call (Exercised) NYMEX 8/22/2005

Put (Expired) NYMEX 8/2212005

Sold Call (Exercised) NYMEX 9/14/2005

Put (Expired) NYMEX 9/14/2005

Call (Exercised) NYMEX 6/2/2005

Futures K NYMEX 10/26/2005

Put (Expired) NYMEX 612/2005

Sold Call (Exercised) NYMEX 6/212005

Futures K NYMEX 10126/2005

Call (Exercised) NYMEX 7/7/2005

Futures K NYMEX 10/26/2005

Call (Exercised) NYMEX 8/3/2005

Futures K NYMEX 10/26/2005

Put (Expired) NYMEX 81312005

Sold Call (Exercised) NYMEX 813/2005

Futures K NYMEX 10/26/2005

Call (Exercised) NYMEX 911/2005

Futures K NYMEX 1012612005

Sold Call (Expired) NYMEX 9/1/2005

Carl (Expired) NYMEX 10/3/2005

170,000 $1110 -$0210 1535 70i3! 912712005 $0.000

170,000 $865 $0.180 $30,600 912712005 $0.000

250,000 $1170 -$0190 (_.4 i 5'J0_ 912712005 $0.000

250.000 $10 60 $0 190 $47,500 9127/2005 $0000

90,000 $780 $0.554 $49,860 1012612005 $0.000

90,000 $7.800 * 10126/2005 $14,040

90,000 $600 o$0.160 1514 4_0! 10126/2005 $0.000

90.000 $11.00 -$0.090 i$8 tO0_ 1012612005 $0.000

-90,000 $11000 * 1012612005 $14040

100,000 $8.55 $0620 $62,000 1012612005 $0D00

100,000 $8550 16/26/2005 $14 040

90.000 $8 80 $0.860 $77,400 1012612005 $0.000

90,000 $8 800 10/2612005 $14.040

90,000 $7.15 -$0.130 i$1 _ 7L'_O! 16/26/2005 $0.000

90,000 $12 50 -$0110 !$9,900 1012612005 $0.000

-90,000 $t2.500 * 10126/2005 $14.040

90,000 $13.55 $0.780 $70,200 1012612005 $0.000

90,000 $13.550 * 10/26/2005 $14040

90,000 $20 00 -$0 150 !$'+3 50C i 10/2612005 $0.000

100,000 $1475 $0.630 $63,000 10126/2005 $0.000

Net Value

Realized Realized

Vah,m Gain or (Loss)

$0 ($17,150)

$11,900 $11,900

$0 ($15,300)

$7,200 $7,2OO

$0 ($17.700}

$13,200 $13,200

$0 ($17,64C

$0 ($17,40C

$0 ($16,50£

$0 ($17,40£

$0 ($17,29£

$0 ($17,88¢

$0 ($17,70£

$0 ($25,50C

$14,280 $14,28(

$0 ($17,400)

$0 ($17,880)

$0 ($18,130)

$0 ($17,400)

$0 ($26,100)

$19,500 $19,500

$0 ($17,400)

$0 ($17,880)

$0 ($17,500)

$0 ($17,700

$0 ($17,400

$56.520 $56.520

$0 ($17,860)

$83,520 $83,520

$0 ($26,600)

$163,940 $163,940

$0 ($26,400)

$149.520 $149,520

$0 ($18,000)

$104,520 $104,520

$208,000 $184,480

$232.000 $208,160

$351.000 $316,080

$276,000 $241,200

$234,000 $207,000

$0 $35,700

$0 ($30,600)

$0 $47,500

$0 ($47,500)

$0 ($49,8601

$561,600 $561,600

$0 $14,400

$0 $8,100

($273,600) ($273,6OO)

$0 ($62,000)

$549,000 $549,000

$0 ($77,400)

$471,600 $471,600

$0 $11,700

$0 $9,900

($138,600) ($138,600)

$0 ($70,200)

$44,100 $44,100

$0 $13,500

$0 ($63,000)



Mark-to-Market Report
SC Hedging Plan

Report Date: 4/3/2006

Dec-05
Dec-05
Dec-05
Dec 05
Dec-05
Dec-05
De~5
Dec-05
Deo05
Dec-05
Dao-05
Dec-05
Dec-05
Dec-05

Jan-06
Jan-05
Jan-06
Jan-06
Jan-06
Jen-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan-OS
Jan-06

Call (Exenxsed)
Futures K

Put (Expired)
Call Sold (Expired)

Call (Exercised)
Futures K

Call Sold (Expired)
Call (Exercised)

Put (Expired)
Call Sold (Expired)

Futures K

Call (Expired)
Call Sold (Expired)

Call (Expired)

Call (Exenxsed)
Futures K

Put (Expired)
Call Sold (Expired)

Call (Exercised)
Futures K

Call Sold (Expired)
Call (Exerosed)

Futures K

Put (Expired)
Call Sold (Expired)

Call (Expired)
Catt Sold (Expired)

Call (Expired)
Call Sold (Expired)

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

6/3/2005
1 1/23/2005
6!3!2005
6/3/2005
7/6/2005

1 1/23/2005
7/6/2005
8!3/2005
8/3/2005
8/3/2005

1 1/23/2005
9/1 /2005
9/1/2005
10/3/2005

6!3/2005
12/27/2005
6/3/2005
6/3/2005
7!7I2005

12/27/2005
7!7!2005
8/2/2005

12/27/2005
8/2/2005
8!2!2005
9/7/2005
9/7/2005

1 0/3/2005
10/3/2005

130,000
130,000
130,000
130,000
120,000
120,000
120,000
130,000
1 30,000
130,000
130,000
120,000
120,000
130,000

1 30,000
130,000
1 30,000
130,000
120,000
120,000
1 20,000
130,000
130,000
130,000
130,000
120,000
120.000
130,000
1 30,000

$8 00

$5.80
$12 00
$9.00

$12.00
$9.50
$7 05
$13.50

$14 15
$20.00
$17.50

$820

$6 00
$12 00
$9.65

$14 00
$980

$7 00
$14 50
$14 45
$20.00
$18 30
$24 00

$0.875
$8.000
-$0 090
-$0 160
$0.850
$9.000
-$0.240
$0.910
-$0.120
-$0 180
$9.500
$0 960
-$0 330
$0.630

$1.066
$8.200
-$0 140
-$0.300
$0 853
$9 650
-$0 230
$1 000
$9 800
-$0 150
-$0.230
$1 060
-$0 430
$1 020
-$0 400

$113,750

,'$1 i CQ!

($2Q 800,
$102,000

!$28 800!
$118,300
!515roo!
;$2 ~ 400;

$115,200
,$39 60ii,
$81,900

$138,580
$0

;$18 200'
;$39 Ooi;
$102,360

$130,000

!51"~

$127,200

$132,600

1 1/23/2005
11/23/2005
1 1/23/2005
11/23/2005
11/23/2005
11/23/2005
1 1/23/2005
11/23/2005
11/23/2005
11/23/2005
1 1/23/2005
1 1/23/2005
1 1/23/2005
1 1/23!2005

12/23/2005
12/27/2005
12/27/2005
12/27/2005
12/23/2005
12/27/2005
12/27/2005
12/23/2005
12/27/2005
12/27/2005
12/27/2005
12!27!2005
12/27/2005
12!27I2005
12/27/2005

$0.000
$11.620
$0 000
$0.000
$0.000

$11.620
$0.000
$0 000
$0 000
$0 000

$11.620
$0 000
$0.000
$0 000

$0 000
$11.022
$0.000
$0.000
$0.000

$11 022
$0 000
$0 ooo
$11 022
$0 000
$0.000
$0 000
$0 000
$0.000
$0 000

$0
$470,600

$0
$0
$0

$314,400
$0
$0
$0
$0

$275,600
$0
$0
$0

$0
$366,860

$0
$0
$0

$164,640
$0
$0

$158,860
$0
$0
$0
$0
$0
$0

($113,750)
$470,600
$11,700
$20,800

($102.000}
$314,400

$28,800
($118,300)

$15,600
$23,400

$275,600
($115,200}

$39,600
($8(,900)

($138,580)
$366,860

$18,200
ti39,000

($102,360)
$164,640

$27,600
($130,000)
$158,860
$19,500
$29,900

(fi127,200)
$51,600

($132,600)
$52,000

Feb-06
Feb-06
Feb-06
Feb-06
Feb-06
Feb-06
Feb-06
Feb-06
Feb-06
Feb-06
Feb-06
Feb-06

Call (Expired)
Put Expired)

Call Sold (Expired)
Call (Expired)

Call Sold (Expired)
Call (Expired)
Put Expired)

Call Sold (Expired)
Call (Expired)

Call Sold (Expired)
Call (Expired)

Call Sold (Expired)

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

6/3/2005
6/3/2005
6/3/2005
7!7I2005
7/7/2005
8/2/2005
8/2/2005
BI2/2005
9/6/2005
9/6/2005

1 0/3/2005
10/3/2005

130,000
130,000
130,000
120,000
120,000
130,000
130,000
130,000
120,000
120,000
130,000
130,000

$8 40
$610
$13 00
$9 75
$14 00
$9 80
$7.00
$14 50
$14.50
$19 50
$19 00
$25 00

$1 126
-$0 200
-$0 300
$0.923
-$0 300
$0 110
-$0 200
-$0.300
$1 330
-$0.700
$1 100
-$0 500

$146,380
i'2i: '

539 cc;"1
$110,760
;5)6 CQC

$14,300
CQ

$159,600
!58!4QC!C!

$143,000

1I26/2006
1/26/2006
1/26/2006
1/26/2006
1/26/2006
1/26/2006
1/26/2006
1/26/2006
1/26/2006
1/26/2006
1/26/2006
1/26/2006

$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0.000
$0 000
$0 000
$0.000
$0 000
$0 000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($146,380)
$26,000
$39,000

($1 10,760)
$36,000

($14,300)
$26,000
$39,000

($159,600)
$84,000

($143 000)
$65,000

Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06
Mar-06

Apr-06
Apr-06
Apr-06
Apr-06
Apr-06
Apr-06
Apr-06
Apr-06
Apr-06
Apr-06

Call (Expired)
Put (Expired)

Call Sold (Expired)
Call (Expired)
Put (Expired)

Call Sold (Expired)
Call (Expired)
Put (Expired)

Call Sold (Expired)
Call (Expired)

Catt Sold (Expired)
Call (Expired)

Call Sold (Expired)
Call (Expired)
Put (Expired)

Call Sold (Expired)

Call (Expired)
Call Sold (Expired)

Call (Expired)
Call Sold (Expired)

Call (Expired)
Call (Expired)
Call (Expired)

Call (Exercised)
Futures K

Put (Expired)

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

6/2/2005
6/2/2005
6/2/2005
7/5/2005
7/5/2005
7/5/2005
8!4I2005
8/4/2005
8/4/2005
9!6!2005
9/6/2005
10/4/2005
1 0/4/2005
2/9/2006
2/9/2006
2/9/2006

1 1/2/2005
11/2/2005
12/6!2005
12/6/2005
1/4/2006
2!1!2006
3/1/2006
3/8/2006

3/28/2006
3/8/2006

90,000
90,000
90,000

100,000
100,000
100,000
90,000
90,000
90,000
90,000
90,000

100,000
100,000
470,000
470,000
470,000

60,000
60,0QO

60,000
60,000
60,000
60,000
60,000

310,000
310,000
310,000

$8 15
$6 00
$13 50
$905
$6.50

$14 00
$10 00
$6 40
$15 00
$15 10
$21 00
$19 00
$26 00
$7 70
$6.75
$910

$10.40
$17.00
$12.45
$18 00
$10 60
$10 00
$725
$710

$6 00

$1 126
-$0 230
-$0 270
$1 090
-$0 200
-$0.280
$1 070
-$0.140
-$0 310
$1 300
-$0 670
$1.135
-$0 500
$0 310
-$0 070
-$0.050

$0 930
-$0 100
$0 670
-$0 100
$0.540
$0.520
$0 280
$0 125
$7 100
-$0.130

$101,340

!$24 QQ;

$109,000
! .2C Qooi

($28 I„"„.
$96,300

$117,000
i(SC 33
$113,500
!SSC C!!0
$145,700
,'$32 SQ!;
(S 3 .,QQ

$55,800
!Scooc;
$40,200
!$6Qi\C!

$32,400
$31,200
$16,800
$38,750

i$4C soot

2!23I2006
2/23/2006
2/23/2006
2/23/2006
2/23/2006
2/23/2006
2/23I2006
2/23/2006
2/23/2006
2!23!2006
2/23/2006
2/23/2006
2/23/2006
2/23/2006
2/23/2006
2/23/2006

3/28/2006
3/28/2006
3/28/2006
3/28/2006
3/28/2006
3/28/2006
3!28/2006
3/28/2006
3/28/2006
3/28/2006

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0.000
$0.000
$0.000
$0 000
$0 000
$0 000
$O OOO

$0 000
$7.214
$0.000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$35,340
$0

($101,340)
$20,700
$24,300

($109,000)
$20,000
$28,000

($96,300)
$12,600
$27,900

($117,000)
$60,300

($113,500)
$50,0QO

($145,700)
$32,900
$23,500

($55,800)
$6,000

($40,200)
$6,000

($32,400)
($31,200)
($16,800)
($38,750)
$35,340
$40,300

SUIISUUIY! 13710 OOO
* Undertyine Price of Exercised Call Option

6 $690 $2461 610

SUIIMARY OF CLOSED POSITIONS: $8 546 870 $3 215 10

Mark-to-MarketReport
SCHedgingPlan
ReportDate:

Dec-05
Dec-05
Dec-05
Dec-05Dec-05
Dec-05
Dec-05
Dec-05
Dec-05
Dec-05
Deck05Dec-O5
Dec-05
Dec-05
JarP06
Jan-08
Jan-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan-06
Jan_6
Jan-06Jan-06
Feb-06
Feb-06

Felm06

Feb-06

Feb-06

Feb-06

Feb-06

Feb-06

Feb_)6

Feb-06

Feb-06

Feb-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Mar-06

Apr-06

Apt-06

Apt-06

Apt-06

Apt-06

Apr-06

Apt-06

Apt-06

Apt-06

Apt-06

4/312006

Call (Exercised) NYMEX 613/2005 130,000 $8.00 $0.875

Futures K NYMEX 11/23/2005 130,000 $8.000 *

Put (Expired) NYMEX 61312005 130,000 $5.80 -$0.090

Call Sold (Expired) NYMEX 6/3/2005 130.000 $12.00 -$0.160

Call (Exercised) NYMEX 7/612005 120,000 $9.00 $0.850

Futures K NYMEX 11/23/2005 120,000 $9.000 *

Call Sold (Expired) NYMEX 716/2005 120,000 $1200 -$0.240

Call (Exercised) NYMEX 8/312005 130,000 $9.50 $0.910

Put (Expired) NYMEX 8/3/2005 130,000 $7.05 -$0.120

Call Sold (Expired) NYMEX 813/2005 130,000 $13.50 -$0.180

Futures K NYMEX 11/2312005 130,000 $9.500 *

Call (Expired) NYMEX 911/2005 120,000 $1415 $0960

Call Sold (Expired) NYMEX 91112005 120,000 $20.00 -$0.330

Call (Expired) NYMEX 10/3/2005 130,000 $17.50 $0.630

Call (Exercised) NYMEX 6/3/2005 130,000 $8.20 $1.066

Futures K NYMEX 12127/2005 130,000 $8.200

Put (Expired) NYMEX 61312005 130,000 $6.00 -$0 140

Call Sold (Expired) NYMEX 6/312005 130,000 $12.00 -$0.300

Call (Exercised) NYMEX 7/7/2005 120,000 $9.65 $0 853

Futures K NYMEX 12/27/2005 120,000 $9 650

Call Sold (Expired) NYMEX 7/7/2005 120,000 $14.00 -$0 230

Call (Exercised) NYMEX 8/212005 130,000 $9 80 $1.000

Futures K NYMEX 12/27/2005 130,000 $9800

Put (Expired) NYMEX 81212005

Call Sold (Expired) NYMEX 81212005

Call (Expired) NYMEX 91712005

Call Sold (Expired) NYMEX 91712005

Call (Expired) NYMEX 101312005

Call Sold (Expired) NYMEX 101312005

Call (Expired) NYMEX 6/3/2005

Put Expired) NYMEX 61312005

Call Sold (Expired) NYMEX 61312005

Call (Expired) NYMEX 71712005

Call Sold (Expired) NYMEX 7/7/2005

Call (Expired) NYMEX 81212005

Put Expired) NYMEX 81212005

Call Sold (Expired) NYMEX 8/2/2005

Call (Expired) NYMEX 91612005

Call Sold (Expired) NYMEX 9/6/2005

Call (Expired) NYMEX 10/3/2005

Call Sold (Expired) NYMEX 101312005

Call (Expired) NYMEX 6/2/2005

Put (Expired) NYMEX 6/212005

Call Sold (Expired) NYMEX 6/2/2005

Call (Expired) NYMEX 71512005

Put (Expired) NYMEX 7/5/2005

Call Sold (Expired) NYMEX 7/5/2005

Call (Expired) NYMEX 8/4/2005

Put (Expired) NYMEX 81412005

Call Sold (Expired) NYMEX 81412005

Call (Expired) NYMEX 91612005

Carl Sold (Expired) NYMEX 91612005

Call (Expired) NYMEX 101412005

Call Sold (Expired) NYMEX 10/4/2005

Call (Expired) NYMEX 2/9/2006

Put (Expired) NYMEX 2/9/2006

Call Sold (Expired) NYMEX 2/9/2006

Call (Expired) NYMEX 1 t/2/2005

Call Sold (Expired) NYMEX 1112/2005

Call (Expired) NYMEX 121612005

Call Sold (Expired) NYMEX 121612005

Call (Expired) NYMEX 1/4/2006

Call (Expired) NYMEX 2/1/2006

Call (Expired) NYMEX 311/2006

Call (Exercised) NYMEX 31812006

Futures K NYMEX 3/28/2006

Put (Expired) NYMEX 3/812006

130,000 $700 -$0150

130,000 $14 50 -$0.230

120,000 $14 45 $1.060

120.000 $20.00 -$0 430

130,000 $18 30 $1.020

130.000 $2400 -$0400

130,000 $8.40 $1 126

130,000 $6 10 -$0.200

130,000 $13.00 -$0300

120,000 $975 $0.923

120,000 $14 00 -$0.300

130,000 $9.80 $0 110

130,000 $7.00 -$0.200

130,000 $14.50 -$0.300

120,000 $14.50 $1.330

120,000 $19 50 -$0.700

130,000 $1900 $1 100

130.000 $2500 -$0 500

90.000 $8 15 $1 126

90.000 $6 00 -$0.230

90.000 $13 50 -$0.270

100,000 $9 05 $1090

100,000 $6.50 -$0 200

100,000 $14 00 -$0.280

90,000 $10 00 $1.070

90.000 $640 -$0.140

90,000 $15 00 -$0310

90,000 $15 10 $1 300

90.000 $2100 -$0670

100,000 $19 00 $1.135

100,000 $26.00 -$0.500

470,000 $7 70 $0310

470,000 $6.75 -$0 070

470.000 $910 -$0.050

60,000 $10.40 $0930

60.000 $17.00 -$0100

60,000 $12.45 $0 670

60,000 $18 0O -$0100

60,000 $10.60 $0.540

60,000 $10.00 $0.520

60,000 $7 25 $0280

310,000 $7 10 $0125

310,000 $7100 *

310,000 $6.00 -$0.130

$113,750 1112312005 $0.000 $0

1112312005 $11.620 $470,600

($1! 700) 1112312005 $0.000 $0

($20.800) 1112312005 $0.000 $0

$102,000 1112312005 $0.000 $0

11/23/2005 $11.620 $314,400

($286001 11/23/2005 $0.000 $0

$118.300 1112312005 $0.000 $0

($1.5 600) 11/2312005 $0.000 $0

(523,400) 1112312005 $0.000 $0

11123/2005 $11.620 $275,600

$115,200 1112312005 $0.000 $0

($39_600_ 1112312005 SO.000 $0

$81,900 11/23/2005 $0.000 $0

$138,580 12/23/2005 $0000 $0

$0 1212712005 $11.022 $366.860

{$1`5,200) 12/2712005 $0.000 $0

(539 000) 12/27/2005 $0.000 $0

$102,360 12/23/2005 $0.000 $0

12127/2005 $11022 $164,640

_$2T 600 12/27/2005 $0000 $0

$130.000 12/23/2005 $0000 $0

1212712005 $11.022 $158,860

! t;. 1_._;:00 1212712005 $0000 $0

($2.9 900 1212712005 $0.000 $0

$127,200 12/27/2005 $0 000 $0

!$5 _ _0:: 1212712005 $0000 $0

$132,600 1212712005 $0.000 $0

i_.52 0_ 1212712005 $0000 $0

$146.380 1/26/2006 $0000 $0

(_26 00:'_ 1/26/2006 $0000 $0

($'39000 112612006 $0 000 $0

$110,760 112612006 $0.000 $0

($36 co0j 1/26/2006 $0 000 $0

$14.300 112612006 $0.000 $0

[$2"3 000 112612006 $0.000 $0

/$39 000! 1/26/2006 $0 000 $0

$159,600 112612006 $0.000 $0

($84 C_0.r:_ 1t26/2006 $0.000 $0

$143,000 1/26/2006 $0 00O $0

($65 00(_ 1/26/2006 $0000 $0

$101,340 2/23/2006 $0000 $0

1520 70_; 212312006 $0.000 $0

($24 300; 212312006 $0.000 $0

$109,000 212312006 $0.000 $0

{$2C 000 212312006 $0 000 $0

($2_ C:OO 212312006 $0000 $0

$96,300 2/23/2006 $0 000 $0

(_ _2 60©, 2123/2006 $0.000 $0

!527 90£:! 212312006 $0 00O $0

$117.000 212312006 $0000 $0

1566 303! 212312005 $0000 $0

$113.500 2/23/2006 $0000 $0

($50 00© 212312006 $0.000 $0

$145.700 212312006 $0000 $0

($32 90_.i 2/23/2006 $0.000 $0

($;'-3 5001, 212312006 $0 OO0 $0

$55,800 3/26/2006 $0.000 $0

($6 00.3_ 3/28/2006 $0.000 $0

$40,200 312812006 $0.000 $0

t56 000 _, 312812006 $0.000 $0

$32,400 312812006 $0000 $0

$31.200 3/2812006 $0000 $0

$16,800 3/28/2006 $0.000 $0

$38,750 312812006 $0.000 $0

3/28/2006 $7.214 $35,340

($_0 300_ 312812006 $0.000 $0

($113,750)

$470,600

$11,700

$20,800

($102.000)

$314,400

$26.800

($118,350)

$15,600

$23,400

$275,600

($115,200)

$39,600

($81,900)

($138,580)

$366,860

$18,200

$39,000

($102,360)

$164,640

$27.600

($130,000)

$158,860

$19,500

$29.900

($127,200)

$51,600

($132,600)

$52,000

($146,380)

$26,000

$39,000

($110.760)

$36,000

($14,300)

$26,000

$39,000

($159,600)

$84,000

($143,000)

$65,000

($101,340)

$20,700

$24,300

($109,000)

$20,000

$28,000

($96,300)

$12,600

$27,900

($117,000)

$60,300

($113,500)

$50,000

($145,700)

$32,900

$23,500

($55,8OO)

$6,000

($40,200)

$6,000

($32,400)

($31,200)

($16,800)

($38,750)

$35.340

$40.300

SUMMARY: 131710_000

* Underlying Price of Exercised Call Option

$2,463,690 $4,925_T_)0 $2p461t810

ISUMMARY OF CLOSED POSITIONS: SS,330,460 $8,545f870 $3F215_410 I



aaark-to-Market Report
SC Hedging Plan

Report Data: 4/3/2006

Tool

May-06
May-06

Call
Call (Sold)

May-06

May-06

May-06

May-06
May-06

Call

Call

Call

Cag
Put

Jun-06
Jun-06

Call
Call (Sold)

Jun-06
Jun-06

Call
Call (Sold)

Jun-06 Call

Jun-06 Call

Jun-06
Jun-06

Call
Put

Jul-06
Jul-06

Call
Call (Sold)

Jul-06
Jul-06

Call
Call (Sold)

Jul-06 Call

Jul-06 Call

Jul-06
Jul-06

Call
Put

Aug-06
Aug-06

Call

Call (Sold)

Aug-06
Aug-06

Call
Call (Sold)

Aug-06
Aug-06
Aug-06

Call

Put
Call (Sold)

Aug-06
Aug-06
Aug-06

Call
Put

Call (Sctd)

Aug-06
Aug-06

Call
Put

Sap-06
Sap-06

Call
Call (Sold)

Call
Call (Sold)

Sap-06
Sep-06

Call
Put

Call (Sold)

Sap-06
Sap-06
Sap-06

Sep-06
Sap-06
Sap-06

Call
Put

Call (Sold)

Call

Put
Call (Sold)

Sap-06
Sap-06
Sap-06

Call
Call (Sold)

Cafl

Call (Sold)
Oct-06
Oct-06

Call
Put

Call (Sold)

Oct-06
Oct-06
Oct-06

Call
Put

Calf (Sold)

Oct-06
Oct-06
Oct-06

Oct-06
Oct-06
Oct-06

Catt
Put

Catt (Sold)

Closed/0 Posit(on TOTALS:

n Post(fons

Or(Sinai M MBtus Strike/
Trade Purchased Fixed Purohase
Date Par Month Fr(ac Pride

NYMEX

NYMEX
1 1/2/2005
11/2/2005

60,000 $10 20
60,000 $17 00

$0 900
-$0 080

60,000 $12 75 $0 570

60,000 $1070 $0540

60,000 $10.30 $0 555

NYMEX 12/6/2005

NYMEX 1/4/2006

NYMEX 2/1/2006

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

3/1/2006
3/1/2006

1 1/2/2005
11/2/2005

12/6/2005
12/6/2005

1/9/2006

60.000 $7 15
60,000 $5.75

$0 540
-$0 140

$0 880
-$0 080

$0.785
-$0 200

70,000 $10.35
70,000 $17.00

60,000 $12.10
60,000 $17 00

70,000 $10.35 $0 590

60,000 $10.90 $0 540NYMEX 2/1/2006

NYMEX

NYMEX
3/1 /2006
3/1/2006

70,000
70,000

$7.35
$5 75

$0 640
-$0 200

$0 920
-$0 100

$0 770
-$0 200

1 1/4/2005
1 1 /4/2005

NYMEX
NYMEX

50,000 $10 40
50,000 $18.00

1 2/7/2005
12/7/2005

50,000 $12 95
50,000 $18 00

NYMEX

NYMEX

60,000 $10 90 $0 590

50,000 $11 20 $0 560

NYMEX

NYMEX

NYMEX

NYMEX

1 I9/2006

2/2/2006

3/2/2006
3/2/2006

60,000 $7 85
60,000 $5 50

$0 580
-$0 140

$0 935
-$0 100

$0 875
-$0 300

NYMEX

NYMEX

1 1/3/2005
1 1/3/2005

50,000 $10 75
50,000 $18 40

NYMEX

NYMEX
60,000 $12 75
60,000 $17 50

12/6/2005
12/6/2005

1/9/2006
1/9/2006
1/9/2006

NYMEX

NYMEX

NYMEX

50,000 $10 20
50,000 $7 00
50,000 $17 00

$0 902
-$0 230
-$0 110

60,000 $9.75
60,000 $7 00
60,000 $17 50

NYMEX

NYMEX
NYMEX

2/1/2006
2/1/2006
2/1/2006

$1.150
-$0 350
-$0 150

$8 00
$6 00

NYMEX
NYMEX

3/1/2006
3/1/2006

50,000
50,000

$0 740
-$0 325

$0 980
-$0 170

$0 780
-$0 210

60,000 $11 15
60,000 $18 50

NYMEX

NYMEX

1 1/2/2005
11/2/2005

60,000 $14 00
60,000 $20 00

NYMEX
NYMEX

12/6/2005
1 2/6/2005

1/9/2006
1/9/2006
1/9/2006

50,000 $10 50
50,000 $6 50
50,000 $17.00

NYMEX

NYMEX

NYMEX

$0.932
-$0 180
-$0 190

60,000 $8 85
60,000 $7 00
60,000 $17 50

$1 530
-$0 500
-$0 200

NYMEX

NYMEX
NYMEX

2/2/2006
2/2/2006
2/2/2006

$0 879
-$0 260
-$0 140

60,000 $8 10
60,000 $5 50
60,000 $14 00

NYMEX

NYMEX

NYMEX

3/1/2006
3/1/2006
3/1/2006

90,000 $11 00
90,000 $17 00

NYMEX

NYMEX

NYMEX

NYMEX

1 1/2/2005
1 1/2/2005

12/2/2005
12/2/2005

$1 120
-$0 300

$1 180
-$0 350

90,000 $12 45
90,000 $20 00

1/6/2006
1/6/2006
1/6/2006

$0 962
-$0 200
-$0 200

80,000 $11.05
80,000 $6 50
80,000 $18 00

NYMEX

NYMEX
NYMEX

90,000 $11 00
90,000 $7 00
90,000 $18 50

NYMEX
NYMEX
NYMEX

2/ 1/2006
2/1/2006
2/1/2006

$1 160
-$0 500
-$0 300

80,000 $7 75
80 000 $5 90
80,000 $14.50

NYMEX

NYMEX

NYMEX

3/6/2006
3/6/2006
3/6/2006

$1.009
-$0 390
-$0 140

3,890&000

NYMEX
Orle(net Put/Opeon/OTC

Purohaas Market
Cost/P roe ends Pries

$54,000
4 8OC'

$34,200

$32,400

ri33, 300

$32,400
IcB 400i

$61,600
iSS BOOi

$0.004
-$0.001

$0.001

$0.002

$0.004

$0.400
40.014

$0.041
-$0.001

$0.010
-$0.001

$47, 100
i$12 CJOi

$0.041$41,300

$32,400

$44,800
i

$0.027

$0.571
40.041

$0.098
-$0.002

$46,000
ix i

$0.019
-$0.002

$0.068

$0.055

$0.597
-$0.049

$0.15T
40.010

$0.060
-$0.012

$38,500

$35,400

$28,000

$34,800
SB 4CC

$46,750

$52,500

$0.210
40.431
-$O.O13

$45, 100

$69,000 $0.268
-$0.431
-$0.012

$0.702
-$0.144

$0.241
-$0.024

$0.083
-$0.018

$37,000
, Sit

$58,800

$46,800

$46,600
iii

$0.317
-$0.344
40.034, cu

$0.639
-$0.527
40.030

$91,800
i*13C COQi

!11"C;ji'

$0.881
40.107
40.083

$52, 740
ii 15 Coi/
. Sl-' 4(ji„'.

$0.416
-$0.073

$0.279
-$0.033

$100,800
i52 COO'

$106,200
;$3' SOC;

$0.410
-$0.417
-$0.056

$76,960
151C OOC

it 16 OOO

$0.416
40.598
40.049

$104,400
;$4' COO'

;5"7 COC:;

$1.240
-$0.247
40.153

$80,720

1'. .2301

$1,145,720

$8 476 180

Net Value
(Or(Sinai Cost
vs. Cunent
Market Value)

Cunent
Market
Value

$240
($60)

($53,760)
$4,740

($34,140)

($32,280)

($33,060)

($8,400)
$7,560

($58,730)
$5,530

$60

$120

$240

$24,000
($840)

$2,870
($70)

$600
($60)

($46,500)
$11,940

($38,430)

($30,780)

$2, 870

$1,620

$39,970
($2,870)

($4,830)
$11,130

$4 900
($100)

($41,100)
$4,900

($37,550)
$9,900

$950
($100)

($31,320)

($25,250)

$4,080

$2,750

$35,820
($2,940)

$7,850
($500)

$3,600
($720)

$1,020
$5,460

($38,900)
$4, 500

($48,900)
$17,280

($34,600)
($10,050)

$4,850

$10,500
($21,550)

($650)

$16,080
($25,860)

($720)

($52,920)
($4,860)
$8,280

$35, 100
($7,200)

($1,900)
$9,050

($44,340)
$8,760

$14,460
($1,440)

($41,820)
$11,520

$4, 980
($1.080)

$15,850
($17,200)
($1,700)

($30,750)
($8,200)
$7,800

($53,460)
($1,620)
$10,200

$38,340
($31,620)
($1,800)

$120
$9,180
$3,420

$52,860
($6,420)
($4,980)

$37,440
($6,570)

$25, 110
($2,970)

($63,360)
$20,430

($81,090)
$28,530

$32,800
($33,360)
($4,480)

($44, 160)
($17,360)
$11,520

($66,960)
($8,820)
$22,590

$37,440
($53,820)
($4,410)

$99,200
($19,760)
($12,240)

$18,480
$11,440
($1,040)

$284,810 ($881,110)

$8 830 480 $2 354 300

Mark-to-Market Report

SC Hedging Plan

Report Date: 4/3/2006

Open P__ ____

NYMEX Net Value

Original MM_ _r'lke/ Odglnol Pub'Option/OTC Currant (Original Cost t

Trade Pul_llsed Fixed Purchase Purchase Market Market vs. Current

Period Tool Counterparty Da_ Per Month Price Price Coet/P _r_,,--,.,__ Price Value Market Value) 1

t
May-06 Call NYMEX 1112/2005 60,000 $10.20 $0.900 $54,000 $0.004 $240 ($53.760)_

May-06 Call (Sold) NYMEX 1112/2005 60,000 $17.00 -$0.080 (£.,_800! 410.001 ($60) $4,740 I

|
May-06 Call NYMEX 121612005 60,000 $12.75 $0.570 $34,200 $0.001 $60 ($34,140)

May-06 Call NYMEX 11412006 60,000 $10.70 $0.540 $32,400 $0.002 $120 ($32,280)

May-06 Call NYMEX 211/2006 60,000 $10.30 $0.555 $33,300 $0.004 $240 ($33,060)

May-06 Catl NYMEX 3/1/2006 60,000 $7.15 $0l 540 $32,400 $0.400 $24,000 ($8,400)

May-06 Put NYMEX 31112006 60,000 $5.75 -$0 140 _$5 400_ 40.014 ($840) $7,560

Jun-O6 Carl NYMEX 11/2/2005 70,000 $10.35 $0.880 $61,600 $0.041 $2,870 ($58,730)

Jun-06 Call (Sold) NYMEX 11/212005 70,000 $17.00 -$0 080 i_5 600_ -$0.001 ($70) $5,530

Jun-06 Call NYMEX 121612005 60,000 $12.10 $0.785 $47,100 $0.010 $600 ($46.500)

Jun-06 Call (Sold) NYMEX 121612005 60,000 $17.00 -$0200 _$12 000_ -$0,001 ($60) $11,940

3un-06 Call NYMEX 11912006 70,000 $10.35 $0.590 $41,300 $0.041 $2,870 ($38,430

Jun-06 Call NYMEX 2/112006 60,000 $10.90 $0540 $32,400 $0.027 $1,620 ($30,780

Jun-06 Call NYMEX 3/1/2006 70,000 $7.35 $0640 $44,800 $0.571 $39,970 ($4,830

Jun-06 Put NYMEX 31112006 70,000 $5.75 -$0 200 _i,4 (f_" -$0.041 ($2,870) $11,130

JuF06 CaIJ NYMEX 11/4/2005 50,000 $10 40 $0 920 $46,000 $0,098 $4900 ($41,100)

Jut-06 Call (Sold) NYMEX 1114/2005 50,000 $18.00 -$0 100 $_ _((_ -$0.002 ($100) $4,900

Jul-06 Call NYMEX 1217/2005 50,000 $12.95 $0 770 $38,500 $0.019 $950 ($37,550)

Jul-06 Call (Sold) NYMEX 121712005 50,000 $1800 -$0 200 _C, _¢: -$0.002 ($100) $9,900

Jul-06 Call NYMEX 11912006 60,O0O $1090 $0 590 $35,400 $0.068 $4,060 ($31,320

Jul-06 Call NYMEX 2/2/2006 50,000 $11 20 $0 560 $28,000 $0.058 $2,750 ($25,250

Jul-06 Call NYMEX 3/2/2006 60,000 $7 85 $0.580 $34,800 $0.597 $35_820 $1,020

Jul-06 Put NYMEX 312/2006 60,000 $550 -$0 140 $8 4©01 -$0.049 ($2,940) $5,460

Aug-06 Call NYMEX 11/3/2005 50,000 $10 75 $0 935 $46,750 $0.157 $7,850 ($38,900)

Aug-06 Call(Sold) NYMEX 111312005 50,000 $1840 -$0 100 _ 5 _0,' -$0.010 ($500) $4,500

Aug-06 Call NYMEX 121612005 60,000 $1275 $0 875 $52,500 $0.060 $3,600 ($48,900)

Aug-06 Call (Sold) NYMEX 12/6/2005 60,000 $1750 -$0.300 !_I8 0_:_ -$0.012 ($720) $17,280

Aug-06 Call NYMEX 11912006 50,000 $10 20 $0902 $45,100 $0.210 $10,500 ($34,600

Aug-06 Put NYMEX 11912006 50,000 $7 00 -$0 230 !$_ _ 5,0:: -$0.431 ($21,550) ($10,050

Aug.6 Call (Sold) NYMEX 11912006 50,000 $1700 *$0 110 _:15 500: -$0.013 ($650) $4,850

Aug-06 Call NYMEX 2/112006 60,000 $975 $1.150 $69,000 $0.268 $16,080 ($52.920

Aug-06 Put NYMEX 21112006 60,000 $7 00 -$0 350 c_;_ 0_ -$0,431 ($25,860) ($4,860

Aug-06 Call (Sold) NYMEX 21112006 60,000 $1750 -$0 150 _$_- 0_'0 -$0.012 ($720) $8,280

Aug-06 Call NYMEX 31112006 50,000 $600 $0 740 $37,000 $0.702 $35,100 ($1,900}

Aug-06 Put NYMEX 3/1/2006 50,000 $6 00 -$0 325 !_ i6 __'5C -$0.144 ($7,200) $9,050

Sep-06 Call NYMEX 11/2/2005 60,000 $11 15 $0980 $58,800 $0.241 $14,460 ($44,340]

Sep-06 Call (Sold) NYMEX 11/2/2005 60,000 $1850 -$0 170 _$ _ _:_: -$0.024 ($1,440) $8,760

Sep-06 Call NYMEX 121612005 60,000 $14 00 $0780 $46,800 $0.063 $41980 ($41,820)

Sep-06 Call (Sold) NYMEX 12/6/2005 60,000 $2000 -$0 210 !_1_ !_ _; : -$0.018 ($1,060) $11,520

Sept6 Call NYMEX 1/9/2006 50,000 $1050 $0.932 $46,600 $0.317 $15,850 ($30,750)

Sep-06 Put NYMEX 1/9/2006 50,000 $6.50 -$0 180 ,_9 0001 -$0.344 ($17,200) ($8,200)

Sop-06 Call (Sold) NYMEX 11912006 50,000 $17.00 -$0 190 !$9,5(Y_; -$0.034 ($1,700) $7,800

Sep-06 Call NYMEX 2/2/2006 60,000 $8.85 $1.530 $91,800 $0,639 $38,340 ($53,460)

Sep-06 Put NYMEX 2/212006 60,000 $7 00 -$0500 _3_ 0.3-3_ -$0.527 ($31,620) ($1,620)

Sep-06 Call (Sold) NYMEX 2/212006 60,000 $17.50 -$0 200 (_1_.; C0_'_ -$0.030 ($1,800) $10,200

Sep-06 Call NYMEX 3/1/2006 60,000 $8.10 $0 879 $52,740 $0.881 $52,860 $120

Sep-06 Put NYMEX 3/1/2006 60,000 $5 50 -$0260 iS 15 6OCi -$0.107 ($6,420) $9,180

Sep-06 Call (Sold) NYMEX 31112006 60,000 $14.00 -$0 140 _$?,4__ -$0.083 ($4,980) $3,420

Oct-06 Call NYMEX 111212005 90,000 $11.00 $1120 $100,800 $0.416 $371440 ($63,360)

Oct-06 Call (Sold) NYMEX 11/212005 90,000 $17.00 -$0 300 !$2T 000_ -$0.073 ($6,570) $20,430

Oct-06 Call NYMEX 12/2/2005 90,000 $1245 $1180 $106,200 $0.279 $25,110 ($81,090)

Oct-06 Call (Sold) NYMEX 1212/2005 90,000 $2000 -$0350 ($31 50_, -$0.033 ($2,970) $28,530

Oct-06 Call NYMEX 1/6/2006 80,000 $11.05 $0.962 $76,960 $0.410 $32,800 ($44,160)

Oct-O6 Put NYMEX 11612006 80,000 $650 -$0200 1515 000 -$0.417 ($33,360) ($17,360)

Oct-06 Call (Sold) NYMEX 11612006 80,000 $18 00 -$0.200 _, _5 000_ -$0.056 ($4,480) $11,520

Oct-06 Call NYMEX 21112006 90,000 $11 00 $1160 $104,400 $0.416 $37,440 ($66,960)

Oct-06 Put NYMEX 2/1/2006 90,000 $7.00 -$0 500 !_. _0C_! -$0.598 ($53,820) ($8,820)

Oct-06 Calt (Sold) NYMEX 2/1/2006 90;000 $1850 -$0300 ($27000) -$0.049 ($41410) • $22,_590

Oct-06 Call NYMEX 3/612006 80,000 $7.75 $1.009 $80,720 $1.240 $99,200 $18,480

Oct-06 Put NYMEX 3/6/2006 80,000 $590 -$0390 i$31 200! -$0.247 ($19,760) $11,440

Oct-06 Call(Sold) NYMEX 3/612006 80,000 $14.50 -$0140 ($1"L2001 -$0.153 ($12,240) ($1,040)

SUMMARY: 3,890,000 $1,145,720 $284,610 ($861,110)

Closed/Open Position TOTALS: $6_476_180 $8,830_480 $2_354_300 J
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SC Hedging Plan

May-05 (EXERCISED)

May-05 (SOLD)

May-05 (EXERCISED)

May-05 (SOLD)

May-05 (EXERCISED)

May-05 (SOLD)

May-05 (EXPIRED)

May-0$ {EXPIRED)

Jun -05 (EXPIRED)

Jun -05 (EXPIRED)

Jun -05 (EXPIRED)

Jun -0E (EXPIRED)

Jun -05 (EXPIRED)

Jul-05 (EXERCISED)

Jul-O5 (SOLD)

July05 (EXPIRED)

Jul-05 (EXPIRED)

Jul-05 {EXPIRED)

Jul-05 (EXPIRED}

Aug-05 (EXERCISED)

_o Aug-05 (SOLD)
Aug-05 (EXPIRED)

E_ Aug-05 (EXPIRED)Aug-05 (EXPIRED)

Aug-05 (EXPIRED)

Sept-OE (EXERCISED)

Sap-05 (EXERCISED)

Sap-08 (EXERCISED)

Sap-05 (EXERCISED)

Sep-05 (EXERCISED)

Sep-O5 (SOLD)

Oct-05 (EXERCISED)

As ot: 3/_lr_0M

PUm..liIII

# _ Tool Pdee Prk=e |GB) Dec_k=

7 Cap Bought Call at $ 245 $0245 10oth

7 S_d Futures at $7 120 $6 950

6 Cap Bought Call at $ 255 $0 255 100th

6 Sold Futures at $7 120 $7 00_

6 Cap BOught Call at $ 295 $0 295 10oth

6 Sold Futures at $7 120 $6 900

6 Cap Bought Call at $ 294 $0 294 100th

5 Cap Bought Call at $ 29 $0 280 10oth

6 Cap Bought Call at $0276 tOOth

6 Cap Bought Call at $0 290 100th

7 Cap Bought Call at $0 247 tOOth

6 Cap Bought Call at $0 298 100th

6 Cap Bought Call at $0 295 100th

Prlce[r

oor

$6 95 T 10%

$7 00 T 10%

$6 90 • 10%

$8 10 ; 10%

$770 T 10%

$625 T 10%

$7 90 T 10%

$7 05 T 10%

$7 16 T 10%

$7 20 T 10%

$6 90 T 10%

Cummulatlve Ma #

_me %cowmm= Cove_rage TradeDak Cotdtacts

10% 1/4/2005 63

4/26/2005 63

20% 2/2J2005 63

4/26/2005 63

30% 3/2/2005 63

4/26/2005 63

4O% 1113/2004 63

50% 12/2/2004 63

10% 1113/2004 63

20% 12/2/2004 63

30% 1/5/2005 63

40% 2/2/2005 63

50% 3/2/2005 63

40% 2/1/2005 63
6 Cap Bought Call at $0 425 100th

6 Sold Futures at $7 138

6 Cap Bought Call at $0 290 100th

6 Cap Bought Call at $0 298 100th

7 Cap Bought Call at _0 259 100th

S Cap Bought Call at $0 290 100th

0 Cap Bought Call at $0 435 10oth

$8 50 T 10%

$7 90 T 10%

$7 45 T 10%

$7 55 • 10%

$7 10 T 10%

6/27/2005 63

10% 1113/2004 63

20% 12/2/2004 63

30% 114/2005 63

50% 3/2/2005 63

40% 2/1/2005 63
6 Sold Futures at $7 425

6 Cap Sought Call at $629O 1COth

6 Cap Bought Call at $0 298 tOOth

7 Cap Bought Call at $0250 100th

6 Cap Bought Call at $0295 100th

6 Cap Bought Call at $0 290 100th

6 Cap Bought Call at $6 298 100th

7 C_ Bought Call at $0 380 10oth

6 Cap Bought Call at $0 440 100th

6 Cap Bought Call at $6 300 100th

$6 85 • 10%

$8 20 T 10%

$800 T 10%

$7 80 T 10%

$855 T 10%

$8 40 T 10%

$7 45 T 10%

$7 30 T 1O%

$8 05 T 10%

7/26/2005 63

10% 11/3/2004 63

20% 12/2/2004 63

30% t/7/2005 63

50% 3/2/2005 63

10% 11/Z/2004 63

20% 12/2/2004 63

30% 1/7/2005 63

40% 2/1/2005 63

50% 3/2/2005 63

8/26/2005 631 Sold Futures at $9 792
Cap Bought Call at $0 294

Oct*05 (EXPIRED)

Oct-05 (EXERCISED)

Oct-05 (EXERCISED)

Oct-05 (EXPIRED)

Oct-05 (EXERCISED)

Do(-05 (EXERCISED)

Oct-05 (EXPIRED)

OOl-05 (EXERCISED)

Oct 05 (EXERCISED)

Oct-05 (EXPIRED)

Do(-05 (EXERCISED)

Oct-05 (EXERCISED)

Oct-05 (EXPIRED)

Oct-05 {EXERCISED I

Nov-05 EXERCISED)

Nov-05 (EXPIRED)

Nov-05 (EXERCISED)

Nov-05 EXERC SED)

Nov-05 (EXERCISED)

NOV-05 (EXPIRED)

_," Nov-05 (EXERCISED)

Nov-05 EXERC SED)

NOV-05 (EXPIRED)

1_ Nov-05 (EXPIRED)

Nov-05 (SOLD)

Dec-05 (EXERCISED)

Dec-05 (EXPIRED)

Dec 05 (EXPIRED)

Dec-05 (EXERCISED)

Dec-05 (EXPIRED)

Dec 05 EXERC SED)

Dec-05 EXPIRED)

Dec 05 (EXPIRED)

Dec-05 (EXPIRED)

Dec-05 (EXPIRED)

Dec-05 (EXPIRED)

Dec-05 (SOLD)

Jan-06 (EXERCISED)

Jan-06 (EXPIRED)

Jan-06 (EXPIRED)

Jan-06 EXERCISED

Jan-06 (EXPIRED)

Jan-06 (EXPIRED)

Jan-C6 (EXERCISED)

Jan-C6 (EXPIRED)

Jan-06 (EXPIRED)

Jan*06 (EXPIRED)

Jan-C_ (EXPIRED)

Jan*06 (EXPIRED)

Jan-06 (SOLD)

Feb-06 (EXPIRED)

Feb-06 (EXPIRED
Feb-06 (EXP RED)

Feb-06 (EXPIRED)

Feb-06 (EXPIRED)

_ Feb-06 EXPIRED)

F eb-06 (EXPIRED

: Feb-06 (EXPIRED)

_i Fel>_6 (EXPIRED)

!_ Feb-06 (EXPIRED)

Feb-06 (EXPIRED)

Fel_06 (EXP RED)

Mar-06 (EXPIRED)

Ma{-C6 (EXPIRED)

Mar-06 (EXPIRED)

Mar-06 (EXPIRED)

Mar-06 (EXPIRED)

Mar-C_ (EXPIRED)

. Mar-06 (EXPIRED)

Mar-C_ (EXPIRED)

_; Mar-06 (EXPIRED

Mar-06 (EXPIRED)

/ Mar-06 (EXPIRED)
Mar-06 (EXP RED)

Mar-06 (EXPIRED)

_ Mar-06 (EXPIRED)

iC atar-0_ (EXP RED)

/r Ma -06 (EXP RED)

Apt-06 (EXPIRED)

Apf-06 (EXPIRED)

Apt -06 (EXPIRED)

Apt-06 (EXPIRED)

_ Apt-06 (EXPIRED)

E Apr-C_ (EXPIRED)

Apt-06 (EXPIRED)

Apr-06 (EXPIRED)

Apt-06 (EXERCISED)

Apr-06 {SOLD)

8 Put Bought Put at $0 190

8 Co#at Sold Call at ($0 190)

8 CaD Bought Call at $0 298

8 Put Bought Put at $0 190

8 Co/_r Sold Call at {$0 190)

9 Cap Bought Call at $0 388

9 PUt Bought Put at $0 180

9 Collar Sold Call at 150 210)

8 CaD Bought CatJ at $0 435

8 PUt Bought Put at $0 180

8 Collar SOld Ca_l at ($0 210)

9 Cap Bought Call at $0 300

9 Put Bought Put at $0 190

g Collar Sold Call at I$0 190}

9 Bought Cati at $0 554

9 :_Way S(_d Put at ($0 160)

9 Sold Call at ($0 0g0)

10 Cam Bought Calb at $0 620

9 Bought Call at $0 860

9 3-Way Sold Put at ($0 130)

9 Sold Call at ($0 110)

9 Ca# Bought Call at $0 780

9 Spread Sold Call at ($0 150)

10 Cap Bought Call at $0 630

19 S(_d Futules at $14 040

13 Bought Cal_ at $0 875

13 3-Way Sold Put at ($0 090)

13 Sold Call at ($0 160)

12 Carl Bought Call at $0 850

12 Spread Sold Call at ($0 240)

13 Bought Call at $0 910

13 3-Way Sold Put at ($0 120)

13 Sold Call at ($0 180)

12 Ca# Bought Call at $0 960

t 2 Spraa_t Sold Call at {$0 330)

13 Ca_ Bought Call at $0 630

38 Sold Futures at $11 620

13 BOught Call at $1 066

13 3-Way Sold Put at ($0 140)

13 Sold Call at I$0 300)

12 C_/ Sought Ca_l al $0 853

12 Spread Sold Ca_l at I$0 230)

13 Bought Call at $1 000

_3 3-Way Sold Put at ($0150)

13 Sold Call at ($0 230)

12 Ca# Bought Call at $1 060

12 Spread Sold Call at ($0 430)

13 Ca# Bought Call at $1 020

13 Bpread Sold Call at ($0 400)

38 Sold Futures at $11 022

13 Bought Call at $1 126

13 3-Way Sold Put at ($0200)

13 Sold Call at ($0 300)

12 Ca# Bought Call at $0 923

12 Spread Sold Call at ($0300)

13 Bought Call at $0 110

13 3_Way Sold Put at ($0200)

13 Sold Call at ($0 300)

12 ca# Bought Call at $1 330

12 Spread Sold Call at ($6 700)

13 Ca# Bought Call at $1 100

13 S_'ead Sold Call at {$0 500)

9 Bought Call at $1 126

9 _Way Sold Put at ($0230)

9 SOld Call at ($0 270)

10 Bought Call at $I 090

10 3-Way Sold Put at ($0 200)

10 Bold Call at [$0 280)

9 Bought Call at St 070

9 3-Way Sold Put at ($0140)

9 Sold Call at ($0 310)

9 Call Bought Call at $1 300

9 Spread Sold Call at ($0 670)

10 Cat Bought Caff at $1 135

t0 Spread Sold Call at ($0500)

47 Bought Call at $0 310

47 3-Way Sold Put at ($0 070)

47 SOld Call at {$0 050)
6 Ca# Bought Call at $0 930

6 Spread So40 Caff at ($6100)

6 Call Bought Call at $0 670

6 Spread Sold Call at ($0100)

6 Call BOught Call at $0 540

6 Call Bought Call at $(3 520

6 Ca# Sought Call at $6 280

31 Co,at Bought Call at $0125
31 Sold Put at ($(3 130)

31 Sold Futuf_ at $7214

tOOth $B 10 T 10%

tOOth $10 60 P 10%

toOt. ,1,70 P t0%
100th $880 T 10%

100th $10 60 P t0%

100th $11 70 P 10%

10oth $7 80 T 10%

10Oth $865 P 10%

1o_ ,it,0 o 10%
100/h $765 T 10%

lOoth $865 P 10%

10oth $11 10 P 10%

100Ih $8 50 T 10%

100th $1060 P 10%

10_h $,17o o 10o,
100th $780 T 10%

OOth $6 00 T 10%

100th $11 00 ] 10%

tOOth $8 55 T 10%

100/h $8 80 T 10%

9oth $7 15 T 10%

100th $12 50 T 10%

100th $13 55 T 10%

10oth $20 00 T 10%

10oth $14 75 T 10%

1114/2004 84

10% 9/14/2005 84

9114/2005 84

12/7/2005 84

20% 0/14/2005 84

9114/2005 84

1/7/2005 84

30% 8/22/2005 84

8/22/2005 84

2/1/2005 84

40% 8/22/2005 84

8/22/2005 84

3/2/2005 84

50% 9/14/2005 84

9114/2005 84

6/2/2005 94

10% 6/2/2005 94

612/2005 94

20% 7/712005 94

813/2005 94

30% 8/3/2009 94

8/3/2005 94

40% 9/1/2005 94

9/1/2005 94

50% 10/3/2005 94

10/26/2005 94

6/3/2005 126

t0% 6/3/2005 126

6/3/2005 126

20% 7/6/2005 126
7/6/2005 125

8/3/2005 126

30% 8/3/2005 126

8/3/2005 126

40% 9/1/2005 126
9/1/2005 126

50% 10/3/2005 126

11/23/2005 126

100/h $8 00 T 10%

50/h $5 80 T 10%

100th $12 00 T 10%

10Oth $9 O0 T 10%

100th $12 00 T 10%

10Oth $9 50 T 10%

90/h $7 05 T 10%

toOth $13 50 T 10%

lOOth $14 15 T 10%

10oth $20 00 T 10%

lOOth $17 50 T 10%

100/h $8 20 • 10%

$Oth $6 O0 T 10%

lOOth $12 O0 T 10%

100th $9 05 T 10%

t0oth $14 O0 T 10%

10oth $9 60 T 10%

80th $7 O0 T 10%

lOOth $14 50 T 10%

100th $14 45 T 10%

100th $20 00 T 10%

100/h $18 30 T 10%

100/h $24 O0 T 10%

t 0oth $8 40 T 10%

6oth $6 10 T 10%

10oth $13 00 T 10%

100th $975 • 10%

10oth $14 00 T 10%

100/h $980 • 10%

8oth $7 O0 T 10%

100th $14 50 T 10%

10oth $14 $0 T 10%

100th $19 50 T 10%

100/h $19 O0 T 10%

100th $25 00 • 10%

100th $8 15 T 10%

50th $600 T 10%

100th $13 50 T 10%

10oth $9 05 T 10%

70th $6 50 T 10%

100th $14 00 T 10%

lOOth $10 00 T 10%

70/h $6 40 T 10%

tOOth $15 00 T 10%

100th $15 10 T 10%

lOOth $21 O0 T 10%

100th $19 O0 T 10%

100th $26 00 T 10%

5oth $7 70 P 50%

30th $6 75 P 50%

80th $9 10 P 50%

100th $10 40 T 10%

100th $17 O0 T 10%

100th $1245 T 10%

10oth $18 90 T 10%

100th $1060 T tO%

100th $1000 T 10%

70th $7.25 T 10%

70th $7 10 T 10%

40th $600 T 10%

12/23/2005 126

10% 6/3/'2005 126

6/3/2005 126

20% 12/23/2005 126

7/7/2005 126

12/23/2005 126

30% 6/2/2005 125

8/2/2005 126

40% 9/7/2O05 120
9/7/2005 126

50% 1013/2005 126

1013/2005 126

12/27/2005 126

6/3/2005 126

10% 6/3/2005 126

6/3/2005 126

20% 7/7/2005 126
7/7/2005 126

8/2/2005 126

30% 8/'2/2005 126

6/2/2905 126

40% 9/6/2005 126
9/'6/2005 126

50% 10/3/2005 126
1013/2005 126

6/2/2005 94

10% 6/2f2005 94

6/2/2005 94

7/5/2005 94

20% 715/2005 _
716/2005

0/4/2005 94

30% 8/4/2005 94

0/4/2005 94

40% 9/6/2005 94
9/6/2005 94

50% 1014/2005 94

t 01472005 94

2/9/2006 94

100% 2/9/20(]6 94

2/9/2006 94

10% 11/2J2005 61
11/2/2006 61

20% 12/6/2005 61
12/6/2005 61

30% 114/2006 61

40% 2/1/2006 61

50% 3/1/2006 61

50% 3/8/2006 61

3/8/2006 61

3/28/2006 61
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BC Hedging PBln

Month
May 05 (EXERCISEDI
May-05 (SOLD)
May-05 (EXERCISED)
May-05 (SOLDI
May-05 (EXERCISED)
May-05 I SOLD)
Msy-05 (EXPIREDI
Ms -05 EXPIRED
Jun -05 (EXPIRED)
Jun -05 (EXPIRED)
Jun -05 (EXP(RED)
Jun -05 (EXPIRED)
Jun -05 EXPIRED
Jul-05 (EXERCISED)
Jul-05 (SOLD)
Jul-05 IEXPIREDI
JUI-05 (EXPIRED)
Jul-05 (EXPIRED)
Jul-05 EXPIRED

onlracls
7
7
6
6
6
6
6
6

Told
Cep Bought Call at $245

Sold Futures at $7 120
Cap Bought Csg at $255

Sold Futures at $7 120
Cap Bought Call at $295

Sold Futures at $7 120
Cap Bought Call at $294
Ce Bou htoagst$29
Cep Bought Call at
Cep Bought Call at
Cap Bought Call at
Cap Bought Call at
Ca Bou t Call at
Cep Bought Csp at

Sold Futures at
Cap Bought Call at
Cep Bought Call at
Cep BougM Csn at
Ca Bou ht Call at

As df:
Purchase

Price
$0 245
$6 950
$0 255
$7 000
$0 295
$6 900
$0 294
$0 290
$0 275
$0 290
$0 247
$0 298
$0 295
$0 425
$7 138
$0 290
$0 298
$0 259
$0 290

$3$72808

Pries (BDB Osage
100th

100th

100th

100th
100th
100th
100th
100th
I 00t h

100th
100th

100th
100th
100th
100th

$7 00 10%

$6 90

$8 10
$7 70
$8 25
$7 90
$7 05
$7 15
$7 20
$6 90

10%
10%
to 4
10%
10%
10%
10k
10k

$8 50
$7 90
$7 45
$7 55

10'k
10k
10%
10'k

BbfkMOMIMBIFI INMMT
oor hne Cthnsrage

$6 95 T 'Io'k

Camysfadve
Cousraga

'I 0%

20%

30 k

40'%%d

5(yk
10'k
20'k

40'k
50%
40'k

10%
20'k
30'k
5(Pk

Trade
Ossa

1/AQ005
4/26/2005

2/2/2005
4/2 $2005

3/2/2005
4/26Q 005
1 1/3/2004
12/2/2004
11/3/2004
1 2/2/2004
I/5Q005
2/2/2005
3/2/2005
2/1/2005

$27/2005
11/3/2004
12f2Q004

1/4/2005
3/2/2005

63
63
63
63
63
63
63
63
63
63
63
63
63
63
63
63
63
63
63Aug-05 I EXERCISEDI

g Aug-05 ISOLO)
rv Aug-05 fEXPIRED)

E
8 Aug-05 (EXPIRED)

E Aug-05 (EXPIRED)

rooAu 05 EXPIRED
Sept-05 (EXERCISED)
Sep.05 (EXERCISED)
Sep-05 (EXERCISED)
Sep-05 (EXERCISED)
Sep-05 (EXERCISED)
Se OS SOLO
Ocl-os (EXERCISED)
Ocl-05 (EXPIRED)
Oct-05 (EXERCISED I

Oct-05 (EXERCISEDI
Oct-05 (EXPIRED)
Oct-05 (EXERCISED)
Oct-05 (EXERCISED)
Oct-05 (EXPIRED)
Ocl-05 fEXERCISED)
Oct-05 (EXERCISED&
Oct-05 (EXPIREO)
Oct-05 (EXERCISEDI
Oct-05 (EXERCISED)
Oct-05 ( EXPIRED)
Ocbos EXERCISED

6
6
7
6
6

31
Cap
Put

Coser
Cap
Put

Cosa/
Csp
Puf

Corer
Cap
Puf

Corer
Cap
Put

Corer

Bought Call at
Bought Put st
Sold Call at
Bought Call at
Bought Put at
Sold Call at
Bought Cah at
Bought Put at
Sold Call st
Bought Call at
Bought Put at
Sold Call at
Bought Call at
Bought Put at
Sold Csa at

Cap Bought Call at
Sold Futures at

Cep Bought Call at
Cep Bought Call at
Cep Bought Call at
Ca Bou M Ceo at
Cap Bought Call at
Cap Bought Call at
Cep Bought Call at
Cap Bought Call at
Cap Bought Call at

Sold Futures at

$0 435
$7 425
$0 290
$0 298
$0 250
$0 295
$0 290
$0 298
$0 380
$0 440
$0 300
$9 792
$0 294
$0 190

($0 190)
$0 298
$0 190

($0 1901
$0 388
$0 180

($0 2101
$0 435
$0 180

($0 210)
$0 300
$0 190
$0 190

100th

100th
100th
100th
100th
100th
100th
100th
100th
100th

100th
100th
100th
100th
100th
I 00th
100th
I 00th
100th
100th
100th
100th
100th
100th
100th

$7 10

$8 85
$8 20
$8 00
$7 80
$8 85
$8 40
$745
$7 30
$8 05

$9 10
$10 60
$11 To
$8 80
$10 60
$11 70
$7 80
$8 65
$11 10
$7 65
$8 65
$11 10
$8 50
$10 60
$11 70

T
P
P
T
P
P
T
P
P
T

P
P
T

P
P

10%
10%
10%
10%
10'4
'I 0%
10k
10'k
10'k

10'%
10'k
10%
104
10'k
10A

10'k
1o%%u

10'k
10k
10%
10'k
10%%u

10'k
10'4

40'k

10'k
20%
30'k
50'k
10k
20%%u

30'k
40'k
50'k

'I 0'4

20'k

30'k

40'k

2/1/2005
7/2$2005
11/3f2004
12/2/2004

i/TQOOS
3/2/2005

11/2/2004
1 2/2/2004

1/7Q005
2/1/2005
3/2/2005

8/26Q005
11/412004
9114/2005
9/14/2005
12/7Q005
9/14/2005
9/14/2005

1/7/2005
8/22/2005
OQ2f2005

2/1 /2005
8/22/2005
8/2272005

3/2/2005
9/1 4/2005
9/14/2005

63
63
63
63
63
63
63
63
63
63
63
63
84
84
84
84
84
84
84
84
84
84
84
84
84
84
84

Nov-05 (EXERCISEDI
Nov-05 IEXPIREDI
Nov-05 (EXERCISED)
Nov-05 (EXERCISED&
Nov 05 (EXERCISED)
Nov-05 IEXPIREDI
Nov-05 (EXERCISEDI
Nov-05 (EXERCISEDI
Nov-05 ( EXP I RED I
Nov-05 (EXPIRED&
Nov-05 (SOLD

9
9
g
10
9
9
9
9
g
10
1g

3-Wey

Cap

3-Way

Call

Spreerl
Cap

Bought Call at
Sold Put st
Sold Caa at
Bought Call at
Bought Call at
Sold Put at
Sold Can at
Bought css at
Sold Call st
Bought cas at
Sold Futures at

$0 554
1$0 160&

($0 0901
$0 620
$0 860

($0 1301
($0 1101
$0 780

($0 150)
$0 630

$14 040

100th
50th
100th
100th
1 ootr
90th
100th
100tll
100th
100th

$7 80
$6 00
$11 00
$8 SS
$8 80
f7 15
$12 50
$13 55
$20 00
$14 75

10k
10k
10k
10k
lok
10k
1ok
10k
10'k
10k

10k

20'k

30'A

40'4

50'k

6/2/2005
6/2/2005
6/2/2005
Tnaoos
8/3/2005
8/3/2005
8/3Q005
9/1/2005
9/1/2005

10/3/2005
10/26/2005

94
94
94
94
94
94
94
94
94
94
94

Dec-05
Dsc-05
Dec-OS
Dec-05
Dec-05
Dec-05
Dec-05
Dec-05
Dec-05
Dec-05
Dec-05
Dec-05

(EXERCISED)
(EXPIREDI
(EXPIRED)
IEXERCISEDI
IEXPIREDI
IEXERCISED)
(EXPIRED)
IEXPIRED&
(EXPIREDI
(EXPIREDI
(EXPIRED)
SOLD

Jan-06 (EXERCISED)
Jan-06 ( EXPIRED)
Jan-06 (EXPIRED)
Jan-06 (EXERCISED)
Jan-06 (EXPIRED)
Jan 06 IEXPIREDI
Jan-06 IEXERCISEDI
Jan-06 (EXPIREDI
Jan-06 fEXPIRED)
Jan-06 (EXPIRED)
Jan-06 (EXPIRED)
Jan-06 (EXPIRED)
Jan-06 SOLD
Fsb-06 (EXPIRED)
Feb-06 (EXPIRED)
Feb-06 I EXPIRED)
Feb-06 (EXPIRED)
Feb-06 (EXPIRED)

;:.Feb-06 (EXPIRED)
, " Fsb-06 (EXPIRED)

Feb-06 (EXPIRED)
Feb-06 (EXPIRED)

, Feb-06 IEXPIREDl
b: Feb-06 (EXPIREDl

Feb-06 EXPIRED

(EXP(RED)
(EXPIRED)
(EXPIRED)
(EXPIRED)
(EXPIRED)
(EXPIRED)
(EXPIRED)
(EXPIRED)
(EXERCISED)
SOLD

Apr-06
Apr-06
Apr-06

)g Apr-06

) Apr-06

g Apr-06

g Apr-06
Apr-06
Apr-06
A 05

,,'v' Mar-06 (EXPIRED)

,1&:, Mar-06 IEXPIREDl
Mar-06 (EXPIRED)
Mar-06 (EXPIRED)

1'rr Mar-06 (EXPIRED).- Mar-06 IEXPIREDI
Mar-06 (EXPIRED)' .; Mar-06 fEXPIRED), Mar-06 (EXPIRED)

".'. Mar-06 (EXPIRED)
Mar-06 (EXPIRED)

;"28' Mar-06 IEXPIREDI
, ";Mar-06 (EXPIRED)

Mar-06 (EXPIRED)
.. . r Mar-06 (EXPIREDI", Mar-06 EXPIRED

13
13
13
12
12
13
13
13
12
12
13
38
13
13
13
12
12
13
13
13
12
12
13
13
38
13
13
13
12
12
13
13
13
12
12
13
13
9
9
9
10
10
10
9
9
9
g
9
10
10
47
47
47
6
6
6
6
6
6
6
31
31
31

3-Wsy

Car
Spread

3-Way

CaN

Spread
Cap

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Call at
Bought Call at
Sold Futures at

3.Wey

CaN

Spre8d

3-Way

Cer
Spread

car
Spread

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Call at
Bought Csn at
Sold Put at
Sold Call at
Bought Call at
Sold Cell at
Bought Call at
Sold Call st
Sold Futures at
Bought Call at
Sold I ut at
Sold Call at
Bought Call at
Sold Csa at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Call at
Bought Call st
Sold Call at

3-Way

Ce»
Spread

3-Wey

Car
Spread

Calf
S ead

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Call st
Sold Put at
Sold Csg at
Bought Call at
Sold Cell at
Bought Call at
Sold Call at
Bought Call at
Sold Put at
Sold Call at

SWay

N Way

3-Way

Cay

Spread
Cer

Sp/88d

3.Way

Cey
Spread

Call

Spread
Cey
Car
Car

Bought Call at
sold csa at
Bought call at
Sold Csa at
Bought Call at
Bought Call at
Bought Call at
Bought Call at
Sold Put at
Sold Futures at

$0 875
($0 0901
($0 160)
$0 850

1$0 240)
$0 910

($0 120)
($0 180)
$0 960

t$0 330)
$0 630

$11 620
$1 066

($0 1401
($0 300)
$0 853

($0 2301
$1 000

($0 1501
($0 230&
$1 060

($0 430)
$1 020

($0 400)
$11 022

5'I 126
($0 2001
($0 300)
$0 923

($0 3001
$0 110

($0 200)
($0 300)
$1 330

($0 700)
$1 100
$0 500
$1 126

($0 230)
($0 2701
$1 090

($0 2001
I$0 280)
$1 070

l$0 '1401

($0 310)
$1 300

($0 670)
$1 135

($0 500)
$0 310

($0 070)
$0 050
$0 930

($0 100)
$0 670

($0 100)
$0 540
$0 520
$0 280
$0 125

l$0 130)
$7 214

1 00th
50th
100th
100th
100th
100th
90th
1ootrr
100th
100th
100th

I 00th
50th
100th
100tlr
100th
1 0(hh
80th
100th
100th
100th
100th
1 00th

100th
60th
100th
100th
100th
'I 00th
80th

'I 00th
100th
100th
100th
1 00th
100th
50th

1 00th
100th
70th
100th
100th
70th
100th
100th
100th
100th
100th
50th
3(hh
80th
100th
1 00th
1001h

1 00th
100th
100th
70th
70th
40th

$8 00
$5 80
$12 00
$9 00
$12 00
$9 50
$7 05
$13 50
$14 15
$20 00
$17 50

$8 20
$6 00
$12 00
$9 65
$14 00
$9 80
$7 00
$14 50
$14 45
$20 00
$18 30
$24 00

$8 40
$6 'Io

$13 00
$9 75
$14 00
$9 80
$7 00
$14 50
$14 50
$19 50
$19 00
$25 00
$8iS
$6 00
$13 50
$9 05
$6 50
$14 00
$10 00
$6 40
$15 00
$15 10
$21 00
$19 00
$26 00
$770
$6 75
$910
$10 40
$17 00
f12 45
$18 00
$10 60
$10 00
$7 25
$7 10
$6 00

T
T
1'

T

T
T
T
T
T
T
T

T
T
T
T
T
T
T
T
T
T
T
T
T
T
P
P
P

1(Pk
10k
10'k
10k
10k
10'4
10k
1(yk
10k
10k
10'k

10'/
10'k
10k
10'k
10A

10'k
10/
10k
10/
10 A

10k
10'k

10%
10'k
10%
10k
10k
10'k
10k
10%
10%
f0k
10'k
10'k
10%
10A
10%
10'k
10%
104
10'k
10k
10'I
10'4
10k
1 0%
10%
50%
50'k
50%
10'k
Iok
10k
10%
f0k
10k
10k
104
10%

10'k

20'4

30'k

40'k

50'k

10'k

20%

30'A

40'k

50'k

10'k

20 A

30'k

40'k

50'k

10k

20'k

30'k

40'k

50'k

100'l

10%

20%

30'k
40'k
50%

50'k

6/3/2005
6/3/2005
6/3/2005
7/6/2005
7/6/2005
8/3/2005
8/3/2005
8/3/2005
9/1/2005
9/1/2005

10/3/2005
I 1/23/2005
12/23/2005

613f2005
6/3/2005

12/23/2005
7naoos

12/23/2005
8/2/2005
8/2/2005
gnaoos
gfyaoos

10/3/2005
10/3/2005

12/27/2005
6/3/2005
6/3/2005
6/3Q005
7//aoos
Tf/ago 5
6/2/2005
8/2/2005
$2/2005
9/6/2005
9/6Q 005

10/3/2005
10/3/2005
6/2Q 005
6/2/2005
6/2/2005
7/5/2005
7/5/2005
7/572005
N4/2005
$412005
8/4/2005
9/6/2005
9/6/2005

10/4/2005
1 0/4/2005

2/9/2006
2/9/2006
2/9/2006

11/272005
1 1/2/2006
1 216f2005
1 2/6/2005
I /4/2006
2/1/2006
3/1/2006
3/8/2006
3/8/2006

3/28f2006

126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
126
94
g4
94
94
94
94
94
94
94
94
94
94
94
94
94
94
61
61
61
61
61
61
61
61
61
61
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SC Hedging Plan

_I.=M ;.Bate'.

Month

May 05 (EXERCISED)

May-05 (SOLD)

May-05 (EXERCISED)

May-05 (SOLD)

May-0E (EXERCISED)

May-05 (SOLD)

May-05 (EXPIRED)

May*05 IEXPIRED)

Jun -05 (EXPIRED)

Jun -05 (EXPIRED)

Jun -05 (EXPIRED)

Jun -05 (EXPIRED)

Jun -05 (EXPIRED)

Jul-06 (EXERCISED)

Jul*O5 (SOLD)

Jul-05 (EXPIRED)

Jul-05 (EXPIRED)

Julo05 (EXPIRED)

Jul-05 (EXPIRED)

Aug-05 (EXERCISED)

<_ Aug-05 (SOLD)

AUg-05 (EXPIRED)

_ Aug-05 (EXPIRED)

E AUg-05 (EXPIRED)

Aug-05 (EXPIRED)

Sept-05 (EXERCISED)

Sap-05 (EXERCISED)

Se_-05 (EXERCISED)

Sel_0E (EXERCISED)

SeD-05 (EXERCISED)

SepOE (SOLD)

Oct-05 (EXERCISED)

Oct-0E (EXPIRED)

Oct-05 (EXERCISED)

Oct-05 (EXERCISED)

Oct-05 (EXPIRED)

Oct-05 (EXERCISED)

Oct*05 (EXERCISED)

Oct-05 (EXPIRED)

Oct-05 (EXERCISED)

Oct*g5 (EXERCISED)

Oct-05 (EXPIRED)

Oct-05 (EXERCISED1

Oct-05 (EXERCISED)

Oct-05 (EXPIRED)

Oct-05 (EXERCISED)

Nov-05 (EXERCISED)

Nov-05 (EXPIRED)

Nov-05 (EXERCISED)

Nov-g5 (EXERCISED)

Nov O5 (EXERCISED)

Nov-05 (EXPIRED)

Nov-05 (EXERCISED)

Nov-05 EXERCISED)

Nov-05 (EXPIRED)

Nov-05 (EXPIRED)

Nov-05 (SOLD t

Dec-05 (EXERCISED)

Dec-05 (EXPIRED)

Dec-05 (EXPIRED)

Dec-05 (EXERCISED)

Deck05 (EXPIRED)

Dec-05 EXERCISED)

Dec-05 (EXPIRED)

Dec-05 (EXPIRED)

Dec-05 (EXPIRED)

Dec-0E (EXPIRED)

Dec-00 (EXPIRED)

Dec*05 {SOLD 1

Jan-06 (EXERCISED)

Jam06 (EXPIRED)

Jan-06 (EXPIRED)

Jan 06 (EXERCISED)

Jan-06 (EXPIRED)

Jan O6 (EXPIRED)

Jan-D6 (EXERCISED)

Jan-06 (EXPIRED)
Jan-06 (EXPIRED)

Jan-06 (EXPIRED)Jan-06 (EXPIRED)

Jan-06 (EXPIRED)

Jan-06 ISOLD}
Feb-06 (EXPIRED)

Feb-06 (EXPIRED)

Feb-06 (EXPIRED)

F elm06 (EXPIRED)

,; Feb-06 (EXPIRED)

Feb-06 (EXPIRED)

Feb-06 (EXPIRED)

Feb-06 (EXPIRED)

Feb-06 (EXPIRED)

Feb-D6 EXPIRED

_!//Feb-06 EXPIRED

Feb-06 IEXPIRED)

Mar-06 EXPIRED
i Mar-06 (EXPIRED)

Mar-06 (EXPIRED)

Mar-06 (EXPIRED)

r-_!_t,:,__(,_P',_,,
Mar-06 (EXPIRED)

Mar-06 (EXPIRED)

Mar-06 (EXPIRED)
Mar-06 (EXPIRED)

Mar-06 EXPIRED)

!}' Ma,-06 (EXPIRED)

> Ma,-06 EXPIRED

Ma,-06 EXPIRED

Mar-06 (EXPIRED)

Mar-06 (EXPIRED)

Apf-06 (EXPIRED)

Apt-06 (EXPIRED)

Apr-06 (EXPIRED)

/kor-06 (EXPIRED)

g._ Apt-06 (EXPIRED)
Apt -06 (EXPIRED)

Ap_-06 (EXERCISED)

Aim" 06 ISOLD)

Plate=hale

ill _ Tool Pirk:e Prkm (GDI) DecBe

7 Cap Bought Call at $ 245 $0 245 100th

7 SOld Futures at $7 120 $6 950

6 Ca# Bought Call at $ 255 $0 255 tOOth

6 SOld Futures at $7 120 $7 000

6 Cap Bought Call at $ 295 $0 295 tOOth

6 Sold Futures at $7 120 $6 900

6 Ca# Sought Call at $ 294 $0 294 10oth

6 Cap Bought Call at $ 29 $0 290 100th

6 Cap Bought Call at $0 275 1COth

6 Cap Bought Call at $0 290 100th

7 Cap Bought Call at $0 247 10Oth

6 CaP sought Call at $0 298 10Oth

6 Cap Bou_tht Call at $0 295 100th

6 Cap sought Call at $0 425 100th

6 Sold Futures at $7 138

6 Cap Bought Call at $0 290 10oth

6 Cap sought Call at $0 298 100th

7 Cap Bought Call at $0 259 100th

6 Cap Bought Call at $0 290 lOOth

6 Cap sought Call at $0 435 100th

8ttlkl/Cellb_/R PrlcaR % Cumm=_ltlVs Tilde MI= III

$6 95 T 10% 10% 1/4/2005 63

4/26/2005 63

$7 90 T 10% 20% 222/2905 63

4/26/2005 63

$6 9O T 10% 30% 3/2/2905 63

4/26/2OO5 63

$8 10 10% 40% 11/3/2004 63

$7 70 10% 50% 12/2/20O4 63

$8 25 10% 10% 11/3/2004 63

$7 90 10% 20% 12/2/2004 63

$7 O5 10% 3O% 1/5/2005 63

$7 15 T 10% 4O% 2/2/2OO5 63

$7 2O 10% 5O% 3/2/2OO5 63

$6 9O I O% 4O% 2/1/2005 63

$8 50

$7 90

$7 45

$7 55

$7 10

6/27/2005 63

10% 10% 11/3/2004 63

10% 20% 12J'2/2004 63

10% 30% 114/2005 63

10% 50% 3/2/2005 53

10% 40% 2/1/2005 63
6 Sold Fatur_ at $7 425

6 Cap Bought Call at $6 290 100th

6 Cap Bought Call at $6,298 100th

7 Cap Bought Call at $6 250 100th

6 Cap Bought Call at $0 295 100th

6 Cap Bought Cal_ at $0 290 100th

6 CaP Bought Call at $0 298 10oth

7 Cap Bought Call at 50 380 10oth

6 Cap Bought Call at $(3 440 100th

61 Ca_ Bought Call at $0 300 10oth
Sold Futures at $9 792

$685 T 10%

$820 T 10%

$6 O0 T 10%

$7 80 T 10%

$6 85 T 10%

$6 40 T 10%

$7 45 T 10%

$7 30 T 10%

$8 05 T 10%

7/26r2905 63

10% 111342004 63

20% 12/2/2004 63

30% 1/7/2005 63

50% 3/2/2005 63

10% 11/2/2004 63

20% 12/2/2004 63

30% 1/7/2005 63

40% 2/1/2005 63

50% 3/2/2005 63

8/26/2005 63
8 CaD Bought Call at $0 294

8 Pu¢ Bought Put at $6 190

8 Collar Sold Call at ($0 190)

8 Cap Bought Call at $0 298

8 Put Bought Put at $0 190

8 Collar SOld CalJ at ($0 190)

9 Cap Bought Call at $0 388

g Put Bouoht Put at $6 180

9 Collar Sold Call at {$0 210)

8 Cap Sought Call at $0 435

8 Put Bought Put at $0 180

8 Co#at Sold Call at ($0 2101

9 Cap Sought Call at $6 300

9 Put Bought Put at $0 190

9 Collar Bold Catl at ($0 190)

9 Bought Call at $0 554

9 3_Way Sold Put at ($0 160)

9 Stud Carl at ($0 090)

0 CaD 0ought Call at $0 620
Bought Call at $0 860

g 3-Way 0old Put at ($0130)

9 Sold Call at ($0 110)

9 Ca# Sought Call at $0 780

90 Spre_ Sold Call at ($0 150)
Ca# BOught Call at $0 630

19 Sold Futures at $14 040

10oth $9 10 T 10%

100th $10 60 P 10%

100th $11 70 P 10%

10oth $0 80 T 10%

100th $1060 P 10%

100th $11 70 P 10%

100th $7 80 T 10%

1DiSh $8 05 P 10%

100th $11 10 P 10%

10oth $7 65 T 10%

lOoth $5 65 P 10%

lOOth $11 10 P 10%

lOot_ $8 50 T 10%

100_h $10 60 P 10%

tooth $11 70 P 10%

tOOth $7 80 T 10%

5oth $6 00 T 10%

,o_h ,12_o .....lO0_h T 10%

10oth $8 80 • 10%

90_h $7 15 T 10%

10oth $12 50 T 10%

1Ooth $13 55 T 10%

190th $20 O0 T 10%

lOoth $14 75 T 10%

11/4/2004 84

10% 9114/2005 84

9114/2005 84

12/7/2005 84

20% 9/14/200E 84

9It 4/2005 84

1/7/2005 84

30% 8/22/2005 84

8/22/2905 88_42/112005

40% 8/22/2005 84

8/22/2005 84

3/2/2005 84

50% 9114/2005 84

9114/2005 9_46/2/2005

10% 6/2/2005 94

61212O05 94

20% 7/7/2005 94

813/2005 94

30% 813/2005 94

813/2005 94

40% 9/1/2005 94
91112005 94

50% 10/3/2005 94

10/26/2005 94

13 Bought Call at $0 875

13 ,]-Way SOld Put at ($0 090)

13 Sold Call at ($0 160)

12 Ca# Bought Call at $0 850

12 Spread Sold Call at ($0 240)

t3 Bought Call at $0 910

13 3_Way Sold Put at ($0 120)

13 SOld Call at ($0 100)

12 Call Bought Call at $6 960

t2 Spread SOld Call at {$0 330)

13 CaD Bought Call at $0 630

38 Sold Futures at $11 620

13 Bought Call at $I

13 3_Way Sold Put at ($6140)

13 Sold Call at ($0 300)

12 Call 0ought Call at $6053

12 Spread Sold Call at ($0 230)

13 Bought Call at $1 000

13 3-Way SOld Put at ($0 150)

13 SOld Call at ($0 230)

12 Cat/ Bought CaN at $1 060

12 Spread Sold Cal_ at ($0 430)

13 Ca# Bought Call at $1 020

13 Spread SOld Call at ($0 490)

38 Bold F utures at $11 022

13 Bought Call at $1 126

10oth $8 00 • 10%

5orb $5 80 T 10%

10oth $12 90 T 10%

1Ooth $9 00 T 10%

10oth $12 O0 T 10%

lOoth $9 50 • 10%

90th $7 05 • 10%

10oth $13 50 • 10%

tOOth $14 15 • 10%

10oth $20 O0 • 10%

lOoth $17 50 T 10%

tOOth $8 20 T 10%

5oth $5 O0 T 10%

10oth $12 90 T 10%

1Ooth $9 65 T 10%

1Ooth $14 O0 T 10%

1OOth Sg 80 T 10%

BOth $7 go T 10%

lOoth $14 50 T 10%

100th $14 45 T 10%

10oth $20 O0 T 10%

tooth $18 30 T 10%

10oth $24 00 T 10%

6/3/2005 126

t0% 6/3/2005 126

6/3/2005 126

20% 716/2005 126
7/6/2005 126

8/3/2005 126

30% 8/3/2005 126

6/3/2005 126

40% 911/2005 126
9/1/2005 126

50% 1013/2005 126

11/23/2005 126

12/23/2005 126

10% 6/3/2005 126

6/3/2005 126

20% 12/23/2005 126

7/7/2005 126

12/23/2005 126

30% 8/2/2005 126

8/2/2005 126

4O% 9/7/20O5 126
9/7/20O5 126

10/3/2005 126

50% 10/3/2005 126

12/27/2005 126

6/3/2005 126
13 3-Way S_d Put at ($0200)

13 Sold Call at ($(3 300)

12 Ca# Bought Call at $6 923

12 Spread Sold Call at ($0 300)

13 Bought Call at $0 110

13 3-Way Sold Put at ($0200)

13 Sold Call at ($0 300)

12 Call Bought Call at $1 330

12 Spread Sold Call at ($0 700)

13 Ca# Bought Call at $1 100

13 Spread SOld Call at ($0 500)

9 Bought Call at $1 126

9 3-Way Sold Put at ($6230)

9 Sold Call at ($0 270)

10 Bought Call at $1 090

10 3-Way Sc4d Put at ($0200)

0 Sold Call at ($0 280)
Bought Call at $1 070

9 3-Way SOl0 PUt at ($6140)

9 SOld Call at ($0 310)

9 Ca# Bought Call at $1300

9 Spread Sold Call at ($6670)

10 Call Bought Call at $1 135

10 Spread SOld Call at ($0 500)

47 Bought Call at $0 310

47 3-Way SOld Put at ($0070)

47 SOld Call at f$0 050)

6 Ca,// Bought Call at $0 930

6 Spread sold Call at ($0 100)

5 Ca# Bought Call,at $0 670

6 Spread Sold Call at ($(3 100)

6 Ca/i Bought Call at $6 540

6 Call Sought Call at $6 520

6 Cal Bought Call at $0 280

31 Coj_ _ Bought Call at $0.125
31 Sold Put at ($6 130)

31 Sold Futures at $7 214

1OOth $840 • 10%

Both $6 10 T 10%

10oth $13 90 T 10%

10oth $g 75 T 10%

lOoth $14 O0 T 10%

lOoth $9 80 T 10%

8oth $7 O0 • 10%

lOoth $14 50 • 10%

100th $14 50 T 10%

lOOth $19 50 • 10%

lOoth $19 CO T 10%

lOoth $25 90 • 10%

lOoth $8 15 T 10%

5oth $6 00 T 10%

100th $1350 T 10%

100th $9 05 • 10%

7oth $6 50 • 10%

10oth $14 00 T 10%

10oth $10 90 T 10%

7oth $6 40 T 10%

tOOth $15 00 T 10%

100th $15 10 T 10%

10Oth $21 00 T t0%

lOOth $19 go T 10%

10oth $26 00 • 10%

5Oth $7 70 P 50%

30th $6 75 P 50%

8Oth $9 10 P 50%

lOOth $10 40 T 10%

lO_rh $17 O0 T 10%

10oth $12 45 T 10%

10Oth $18 O0 • • 10%

lOOth $10 60 T 10%

10Oth $10 00 • 10%

7Oth $7 25 T 10%

7oth $710 T 10%

4oth $6 90 T 10%

10% 6/3/'2OO5 126

6/3/2005 126

20% 7/7/2005 126
7/7/2005 126

8/2/2005 126

30% 8/2/2005 126

8/2/2005 126

40% 9/6/2005 126
916/2005 126

50% 16/3/2005 126
16/3/2005 126

6/2/2005 94

10% 6/2/2005 94

6/2/2005 94

715/2005 94

20% 715/2005 94

715/2005 94

8_4/2005 94

30% 8/4/2005 94

6/4/2005 94

40% 9/6/2005 94
9/6/2005 94

50% 1014/2005 94
1014/2005

2/9/2006 99_4

100% 2/9t20o6 94

_/20O6 94

10% 11/2/2005 61
11/2J2090 61

20% 12Z6/2005 61
t 2/6/2005 61

30% 114/2006 61

40% 2/1/2006 61

50% 3/1/2006 61

50% 318/2090 61
3/8/2006 61

3/28/2006 61
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8C Hacf(N)RQ Ran

4
E
E
ui

May-06
May-06
May-06
May 06
May-06
May-06
Ma -06
Jun-06
Jun-C6
Jun-06
Jun-06
Jun-C6
Jun-06
Juil 06
Jun-06
Juf-06
Jul-06
Jul-06
Jul-06
Jul 06
Jul-06
Jul-06
Jul-06
Aug-06
Aug-06
Aug 06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Au -06
Sept-06
Sept-06
Soot-06
Sept-06
Sept-06
Sept-06
Sept-06
Sept-06
Sept-06
Sept-06
Scot-06
Sept-06
S -06
Oct-06
Oct 06
Oct-06
Oct-06
Oct 06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Ocl-06
Oct-06
Oct-06

Copaaot
Volwae

Cey
Spread

CaN

CsN
Cas

Bought Call at
Sold Call at
Bought Call at
Bought Call al
Bought Call at
Bought Call at
Sofd Put at

CoNar

Bought Call at
Sold Call at
Bought Celt at
Sold Call at
Bought Call at
Bought Call at
Bought Cali at
Sold Put at

Cay
Spread

Ceil
Spiced

Can
Can

Coyai

Cay
Spread

Cay
Spread

Cail
Cay

Coser

Cay
Spread

Cay
Spread

3-IVsy

3- )Vay

CoNar

Cae
Spreaif

Ca/I

Spread

3Wey

3-IVay

3Way

Cay
Spread

Cey
Spread

Bought Call at
Sold Call at
Bought Call at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at

3-Way

3- Way

3-Way

Bought Call at
Sold Call at
Bought Cail at
Sold Call at
Bought Cafl at
Bought Call at
Bought Call at
Sold Put at
Bought Call at
Sold Call at
Bought Call at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought csa at
Sold Put at
Sold Call at
Bought Cail at
Sdd Put at
Bought Call at
Sold Call at
Bought Call at
Sold Cail at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Cae at
Bought Ca» at
Sold Put at
Sold Call at

$0 900
($0 0801
$0 570
$0 540
$0 555
$0 540
$0 140
TO 880

I$0 08DI
$0 785

ISO 200l
$0 590
$0 540
$0 640
$0 200
$0 920

I $0 100i
$0 77D

I $0 200)
$0 590
$0 560
$0 580
$0 140
$0 935

($0 100)
$0 875

($0 3001
$0 902

($0 230)
($0 110l
$1 150

($0 350)
($0 150)
$0 740
$0 325
$0 980

($0 170)
$0 780

($0 210)
$0 932

($0 180)
($0 190)
$1 530

($0 500)
($0 20DI
$0 879

($0 260)
$0 140
$1 120

($0 300)
$1 180

($0 350)
$0 962

($0 200)
I $0 200)
$1 160

($0 5001
($0 300)
$1 009

($0 390)
$0 140

$21Q
$7 210
$7 210
$7 210
$7 210
$7 210
$7 210

420
$7 420
$7 420
$7 420
$7 420
$7 420
$7 420
$7 420
5 625
$7 625
$7 625
$7 625
$7 625
$7 625
$7 625
$7 625

7 0
$7 770
$7 770
$7 77(i
$7 770
$7 770
$7 770
$7 770
$7 770
$7 770
$7 77D
$7 770

890
$7 890
$7 890
$7 890
$7 890
$7 890
$7 890
$7 890
$7 890
$7 890
$7 890
$7 890
$7 890
$8 Q6Q

$8 06D
$8 060
$8 060
$8 060
$8 060
Se 060
$8 060
$8 060
$8 060
$8 060
$8 060
Se 060

100th
1 00th
100th
100th
100th
70th
30th
100th
100th
100th
1 00th
1 00th
100th
r f»n
30th
100th
100th
1 00th
100th
1 00th
100th
80th
30th
100th
100th
100th
100th
100th
60th
100th
100th
70m

1 001li

90th
40th
100th
100th
1 00th
100th
100ui
50th
100th
100th
70th

1 00th
SDth

30th
100th
100th
100th
100th
100th
100th
50th
100th
100th
70th
100th
80th
30th
100th

$10 20
$17 00
$12 75
$10 70
$10 30
$7 15
$575
$10 35
$17 00
$12 10
$17 00
$10 35
$10 90
)7 35
$575
$10 40
$18 00
$12 95
$18 00
$1D 90
$11 20
$7 85
$5 50
$10 75
$18 40
$12 75
$17 50
$10 20
$7 00
$17 00
$9 75
$7 00
$17 50
$8 00
$6 00
$11 15
$18 50
$14 00
$20 00
$10 50
$6 50
$17 00
$8 85
$7 00
$17 50
$8 10
$5 50
$14 00
$11 00
$17 00
$12 45
$20 00
$11 05
$6 50
$18 00
$11 00
$7 00
$18 50
$7 75
$5 90
$14 50

T
T
T
T

T

T
T
T
T
T
T
T
T
T
T
T

T
T
T
T
T
T
T
T

T
T
T

T

T
T
T
T

T
T
T
T
T
T

10%
10%
10%
10%
10k
104
10'k
10k
10k
'(Ok
10'k
10/
10k
104
10'k
10'4
10'k
10k
10'k
10k
10k
10k
10%
10k
1 O'A

10 A,

10%
10'4
10%
10'k
10'k
10'k
10%
10'k
10'4
10'k
10k
10'k
10'k
10k
10'k
10A

10'A

10k
10/
lgk
10'A

10'k
10%
1 O'A

10'/
10k
10k
10k
lgk
10'A

10k
10'k
10%
10k
10k

lgk

20'A

30%
40'k

50%

10'k

20'k

30'k
40'k

50%

10k

20'4

30'A

40k
50'A

10k

20'/

30'k

40'k

50'k

104

20'k

30'A

40'/

50'/

10'A

30'A

40'k

50'k

11/2Q005
11/2Q005
12/6/2005

1/472006
2/1f2006
3/1Q006
3/1f2006

1 1/2/2005
1 1/2/2005
12/6/2005
12/6/2005

1/9/2006
2/ 1f2006
3/1/2006
3/1/2006

1 1/4/2005
1 1/4/2005
12/7/2005
12/7/2005

1/9/2006
2/2/2006
3/2/2006
3/2/2006

11/3/2005
11/3f2005
12/6/2005
12/6/2005

1/9/2006
1/9/2006
1/9/2006
2/1/2006
2/1/2006
2/1/2006
3/1/2006
3/1/2006

11/2/2005
11/2/2005
12/6/2005
12/6/2005

1/9(20D6
1/9/2006
1/9/2006
2/2/2006
2/2Q006
2/2/2006
3/1/2006
3/'I /2006
3(1/2006

11/2/2005
11/2/2005
12/2/2005
12/2/2005
1(6(2006
1/6/2006
1/6R006
2(1Q006
2/1(2006
2/1/2006
3/6/2006
3/6/2006
3/6/2006

61
61
61
61
61
61
61

54
54
54
54
54
54
54
54
55
55
55
55
55
55
55
55
55
55
55
55
58
58
58
58
58
58
58
58
58
58
58
58
58
87
87
87
87
87
87
87
87
87
87
87
87
87
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SC Hedging Plan

May-06

_ay-06

May-06

May 06

May-06

May-06

_,ug-o6

_ug-06

_ug O6

_ug-o6

_ug-o6

_ug-o6

_u_o6

_ug-06

_,ug-06

_ug 06

_ug_o6

SePt-g6

Sept-g6

Sept-g6

Sept-g6

Sept-06

Sept-g6

SePt-g6

Sept-06

Sept-g6

Volume Teol

6 Ca# Bought Call at

6 Spread Sold Call at

6 Cat/ Bought Call at

6 Ca// Bought Call at

6 Cal/ Bought Call at

6 Co#at Bought Call at

6 Sold Put at

7 Cai/ Bought Call at

• Spread Sold Call at

6 Call Bought Calf at

6 Spread Sold Call at

7 CaB Bought Cal_ at

8 Ca// Bought CaB at

7 Co#at Bought Call at
7 Sold Put at

5 Ca// Bought Call at

5 Spread Sold Call at

5 Ca// Bought Call at

5 Spread Sold Call at

6 Ca// 8ought Call at

5 Ca# Sought Call at

8 Co//at Bought Call at
6 Sold Put at

5 Ca# Bought Call at

5 Spread Sold Call at

6 Ca// Bought Call at

6 Spread Sold Call at

5 Bought Call at

5 3Way Sold Put at

5 Said Call at

6 Bought Call at

6 3-Way Sold Put at

0 Sold Call at

5 ColOr Bought Call at

5 Sold Put at

6 Call Bought Call at

6 Spread Sold Call at

6 Ca// Souqht Call at

6 Spread ScUd Call at

5 Bought Call at

5 3-Way Sold Put al

5 Sold Call at

6 Bought Call at

6 3-Way Sold Put at

6 Sold Call at

6 Bought Call at

8 3-vI/ay Sold Put at

6 Sold Call at

9 Call Bought Call at

9 Spread Sold Call at

9 Carl Bought Call at

9 Spread Sold Call at

8 Bought Call at

8 ,_Way Sold Put at

8 Sold Call at

9 Sought Call at

9 3-Way Sold Put at

9 Sold Call at

8 Bought Call at

8 3-Way Sold Put at

8 Sold Call at

Op*n p,_mK-.=

_h._.._ *::! c_ ¸ i̧!::_a ¸¸ k.

$0 900 $7 210 lOOth $1020 T 10% _ 11/2/2005 61

($0 080) $7 210 lOOth $17 O0 T 10% 10% 11/2/2005 61

$0 570 $7 210 lOOth $12 75 T 10% 20% 12/6/2005 61

$0 540 $7 210 100th $10 70 T 10% 30% 1/4/2006 61

$0 555 $7 210 lOOth $10 30 T 10% 40% 2/1/20(_ 61

$0 540 $7 210 70th $7 15 T 10% 3/1/20O6 6t

($0 140) $7 210 30th $5 75 T 10% 50% 3/1/2006 61

$0 880 $7 420 lOOth $10 35 T 10% 10% 11/2/2005 66
I$0 080) $7 420 lOOth $17 O0 T 10% 11/2/2005 66

$0 785 $7 420 lOOth $12 10 T 10% 20% 12/6/2005 66

($0 200) $7 420 1COth $17 O0 T 10% 12/612005 66

$0 590 $7 420 lOOth $10 35 T 10% 30% 1/9,'2006 66

$0 540 $7 420 1001h $10 90 T 10% 40% 211/20O6 66

$0 640 $7 420 70th $7 35 T 10% 3/1/200_ 66

f$0 200) $7 420 30th $5 75 T 10% 50% 3/1/2006 66

$0 920 $7 525 lOOth $10 40 T 10% 10% 11/4/2005 54
($0 100) $7 625 lOOth $18 O0 T 10% 11/4/2005 54

$0 770 $7 825 lOOth $12 95 T 10% 20% 12/7/2005 54
($0200) $7625 lOOth $1600 3" 10% 12/7/2005 54

$0 590 $7 625 lOOth $10 90 T 10% 30% 1/9/2006 54

$0 560 $7 625 100th $11 20 T 10% 40% 2/2/20O6 54

$0 580 $7 625 80th $7 85 T 10% 3/2/2006 54

($0 140} $7 625 30th $5 50 T 10% 50% 3/'2/2006 54

$0 935 $7 T;,O lOOth $10 75 T 10%

($0 100) $7 770 lOOth T

$0 875 $7 770 100th T

$18 40 10%

$12 75 10%

($0 300) $7 770 lOO_h $17 50 T 10%

$0 902 $7 770 lOOth $10 20 T 10%

($0 230) $7 770 60th $7 O6 T 10%

($0 110) $7 770 lOOth $17 O0 T 10%

$I 150 $7 770 lOOth $9 75 T 10%

($0 350) $7 77O 70th $7 O0 T 10%

($0 150) $7 770 lOOth $17 50 T 10%

$0 740 $7 770 90th $8 O0 T 10%

($0 325) $7 770 40th $6 O0 T 10%

$11 15 10%

($0 170) $7 890 lOOth $18 58 10%

10%

10%

10%

10%

T 10%

$0 980 $- 590 l OOth

$0 780 $7 890 lOOth $14 O0

($0 210) $7 890 lOOth $20 O0

$0 932 $7 890 100th $10 50

($0 180) $7 890 50th $6 80

($0 190) $7 880 lOOth $17 O0

$1 530 $7 890 100th $8 85

($0 500) $7 890 70th $7 00

,$..... $,860 lO_h ,1,80
$0 879 $7 890 90th $61o

($0 260) $7 690 30th $5 50

I$0 140) $7 890 lOOth $14 O0

$1 120 $6 08.0 lOOth $11 O0

($0 300) $8 060 lOOth $17 O0

T

3,

T

T

T

T

T 10%

T 10%

T 10%

T 10%

T 10%

3" 10%

T 10%

T 10%

10% 1113/2005 55
1113/2005 55

20% 12/6/2005 55
1216/2005 85

1/9/2006 55

30% 119/2006 55

119/2006 55

2/1/2006 55

40% 2/1/2006 55

2/1/2006 55

50% 311/2006 55
311/2006 55

10% 11/2/2005 58
11/2/2005 58

20% 12/6/2005 58
12/6/2005 58

1/9/2006 58

30% 1/9/2006 58

119/2006 58

2/2/2006 58

40% 2/2/2006 58

2f2/2o66 58

3/1/2006 58

50% 3/1/2006 58

311/2006 58

10% 11/2/2008 87
11/2/2005 87

20% 12/2/2005 87
12/2/2005 87

1/6/2006 87

30% 11612OO6 87

1/6/2006 87

2/1/2006 81

40% 211/2006 87

2/1/2006 87

3/6/2006 87

50% 3/6/2006 87

3/6/2006 87

$1 180 $8 060 lOOth $12 45 T 10%

($0 350) $8 060 lOOth $20 O0 3" 10%

$0962 $8060 lOOth $1105 T 10%

($0 200) $8 060 50th $6 50 T 10%

($0 200) $8060 lOOth $1800 T 10%

$1 160 $8 060 lOOth $11 O0 T 10%

($0 5O6) $8 060 70th $7 O0 T 10%

($0 300) $8 060 lOOth $18 50 T 10%

$1 009 $8 060 80th $7 75 T 10%

($0 390) $8 060 30th $5 90 T 10%

($0 140) $8060 lOOth $14 50 T 10%
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